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Annual Statement for the year 2005 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total Gross

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During

Identification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912827 2J 0|USTREASURY NOTE ...ccoooommrrrmmremnerernnnennneesnmnessnnsesnnnssnnnesnns | LS| oo [ v [ 1. 4,503,056 |...... 101.922 4,708,796 | ............4,620,000 | ............ 4,597,602 | ..ovvvnreererennnee | e 18,633 [ ovvereeereeeereennns | e | 008250 | 6.700| FA...... 01/26/2000... | 02/15/2007...
912827 4F 6|USTREASURY NOTE ....cccoonvvrrnrnrnncrrnnnrnnennisensnsesssnsnsssnnnns | B | oo [ [ 1 5,199,219 |...... 102.727 5,136,350 5,077,140 (29,986) [ ...vvvvvvvrrrieeriiens 4.920| MN..... 07/24/2001...| 05/15/2008...
912827 4V 1|USTREASURY NOTE ...ccoocconmrrirmrrermmnrernmnennneessmnessmssesnsnsssnnnesns | Cooe | oo [ vveviinns [ i 1 299,156 |...... 100.961 302,883 299,622 | ..o | i LIV (O B 4790 MN..... 12/12/2001... | 11/15/2008...
912827 7B 2|U STREASURY NOTE .....ccconmvrmmmrmncrrnnnrnnennisennnsenssnsnssnssnnns | B | oo [ [ 12,183,594 | ... 103.215 2,064,300 | ............2,000,000 | ............ 2,130,437 [PLURSY ) ISR B 3700 FA...... 04/24/2003...| 08/15/2011...
912827 7L 0|USTREASURY NOTE ....cooconmerrmmremnnrernmnensnrnssnnennsnnessesssnsnnesns | B | oo [ oveveiiss [ L] 15,268,414 |...... 102.668] .......... 14,938,194 | ..........14,550,000 | .......... 14,376,145 (VL)) [T J 4.050FA...... 05/25/2005...| 02/15/2012...
912828 AU 4|U S TREASURY NOTE ...coooovmrrrmmeermnerirsnnennnssnnnsssnsesssssssnnnssns | LS| o [ v [ Ll 19,992,988 |........ 96.926( .......... 19,675,978 20 300 000 | ... 20,027,097 | oo | v 100,351 | oo | oo 4.090(FA..... 11/03/2005... | 02/15/2013...
912828 BF 6|USTREASURY NOTE  .....cccoovvrrrmremnerernnnensnnsssnnesnsssesssessssnsssns | Cooe | oo [ ovevvinae [ 1 220,584 98.770 217,294 ..220,000 220,128 (114 [ B 2.280|FA...... 09/09/2003...| 08/15/2006...
912828 BR 0|U S TREASURY NOTE ...cooooormmrrrmmeemnnrernnnennssisnssssnsessnssssnnnssns | LS| oo [ v [ Ll 22,153,691 |........ 99.047{ .......... 22,037,958 .22,250,000 | .......... 22,188,852 08/31/2005...| 11/15/2013...
912828 CA 6|U S TREASURY NOTE e e | 1f.........17,893,160 | ........ 97.289 ...18,095,754 .18,600,000 | .......... 17,893,160 06/30/2005... | 02/15/2014...
912828 DC 1|UNITED STATES TREASNTS ... [T [ TR I 1 4,941,800 .4,949,009 10/03/2005... | 11/15/2014...
912828 DP 2| UNITED STATES TREASNTS ....ccooinvvrrimmrrrnnnnrnnennirnnsesnmssnsssenssnnns [ coneene | oo fvevvvinne [ e 1 1,724,905 v 1,742,579 04/12/2005...| 03/15/2010...
912828 DV 9| UNITED STATES TREASNTS ... LS| e | e 1 9,047,333 | ............9,250,000 [ ............ 9,105,084 10/03/2005... | 05/15/2015...
912828 EE 6| UNITED STATES TREAS NTS LS. [ 1 2, ....98. 1,974,140 2,001,563 09/29/2005... | 08/15/2015...
0199999. U.S. Government - Issuer Obligations. .105,506,363 XXX 104,865,685 | ........105,840,000 | ........ 104,608,418 . 1,474,
0399999. Total - U.S. GOVEIMMENL........uiieiiieiiiie st | ceeas 105,506,363 | ... XXX...ooo. | cooeeee. 104,865,685 | ........105,840,000 | ........ 104,608,418 i 1,474,455
All Other Governments - Issuer Obligations
11070Z CC 6|BRITISH COLUMBIA PROV 3,500,000 71,013 07/22/2005...| 08/17/2028...
135087 UT 9| CANADA GOVT  ..cooierveiesesserssneissssissnesssssssssnssssssssssssssssssssssnes | snvves | Gl vevicvnenn | IFE | ..., 1,563,602 | ......148.516] ............1,807,440 | ...........1,217,000 | ............ 1,536,070 8,292 04/02/2003...| 06/01/2023...
135087 VW 1| CANADA GOVT  ..ooooeecenreeereeeessneeiinnes 2,275,286 110,302 12/13/2005... | 06/01/2027...
135087 WH 3| CANADA GOVT  ...coocirrcnserrnneesnssesnnsesssssssennssssssssssnssssssssssnes | seeees | Gl vevecvnee | IFE [ ... 1,862,269 | ......104.841] ............1,808,507 | ............1,725,000 | ............ 1,836,165 ...8,815 05/25/2005...| 06/01/2008...
135087 WL 4| CANADA GOVT 597,513 2,525 11/22/2005... | 06/01/2029...
135087 WR 1| CANADA GOVT 973,571 4,321 11/22/2005...| 06/01/2009...
135087 XD 1| CANADA GOVT  ..oooivvvrvcrnnrrirnnnrnssssinsnssssssssssnssssssssssssssssssssssnnes | svevees | Gl vvvvinee | IFE [ 1,157,185 | ......101.281] ............1,123,206 | ............1,109,000 | ............ 1,129,741 21,576 02/28/2005...| 09/01/2006...
135087 XH 2| CANADA GOVT 2,339,046 18,445 09/02/2005...| 06/01/2012...
135087 XM 1| CANADA GOVT . 897,866 3,701 06/01/2005...| 06/01/2013...
135087 XN 9| CANADA GOVT.....oovvverrrrermrremnersssneessssrssnmeesssssssssnsssssssssssnssssssssssnes | seeees | Gl wevvinene | IFE | ..cccn......435,650 |......100.905] ..............433,892 | ...............430,000 | .....c.coo....c 435,453 ...6,159 11/22/2005... | 09/01/2008...
135087 XS 8| CANADA GOVT oo 2,001,284 11/22/2005... | 06/01/2014...
135087 XT 6| GOVERNMENT OF CANADA SER XT69. 307,216 01/28/2005...| 09/01/2009...
135087 XU 3| CANADA GOVT 2,666,335 05/25/2005...| 06/01/2006...
135087 XX 7| CANADA GOVT.... 5,278,041 12/13/2005... | 06/01/2015...
135087 XZ 2|CANADA GOVT.... 2,817,702 12/13/2005... | 06/01/2007...
13513Z AL 9| CANADA MTG & HSG CORP........... 247,990 05/10/2005... | 04/01/2015...
13521J AA 9| CANADA POST CORP ......cccccommmrrmmerirmmnemnerenrsnsesnssnesssneesssssssssnssssans | coneeee | Cf covvvecnnse [ AFE [ .. 705,202 | ......149.773] .............. 703,933 | ....rr..470,000 | oo 703,251 11/18/2005... | 03/15/2016...
135148 AT 1| CANADA MORTGAGE ACCEPTANCE CORP 1,899,550 07/19/2005... | 06/15/2010...
683234 SL 3| ONTARIO PROV CDA 1,925,240 07/12/2005...| 03/08/2033...
748148 QT 3| QUEBEC PROVINCE 1,166,435 05/06/2004...| 06/01/2032...
748148 RL 9| QUEBEC PROV CDA 568,143 12/08/2005... | 12/01/2036...
803854 JA 7| SASKATCHEWAN PROV CDA 562,060 12/14/2005... | 09/05/2033...
0499999. All Other Governments - Issuer Obligations . .33, 096 622 |.......... 35,663,958
1099999. Total - All Other GOVEINMENES. ... | 30,240,015 | XXX ] 2., 36,296,018 ] oo 33,096,622 | .......... 35,663,958
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
11070Z DF 8| BRITISH COLUMBIA PROV.......ccommerimereinnmeeneerssrssssesessssssssssesnns | coneees (o] [P 1FE | oo 1,727,740 1,770,282 | ............1,640,000 | ............ 1,640,000 (87,740)] ... 02/15/2005... | 12/18/2015...
56344Z JT 7|MANITOBA PROVINCE ... 11,043,850 1,033,350 (545)] ... 09/22/2005...| 02/11/2020...
563469 EX 9| MANITOBA PROV CDA ... ....714,346 127,191 (1,894)] ... 05/05/2005... | 12/03/2015...
642866 EF O NEW BRUNSWICK PROV CDA .......cooooeeermeeerresneeesneesssneesnnees ....462,266 . ...470,467 (6,583)] ... 03/30/2005... | 05/12/2015...
683234 KG 2[ONTARIO PROV CDA 2,013,731 | ...... 141.473 2,124,924 (10,972){ ... 02/15/2005... | 06/02/2027...
683234 VR 6| ONTARIO PROV CDA DEBENTURE ...435,506 |...... 116.313 ...476,883 (294)] ... 09/08/2005... | 06/02/2035...
683234 WM 6| ONTARIO PROV CDA 147,047 ... 101.818 1,160,725 (301)] ... 05/24/2005...| 03/08/2015...
748148 RK 1| QUEBEC PROVINCE 4,319,748 (3,738)] ... 09/13/2004...| 10/01/2013...
803854 JF 6| SASKATCHEWAN PROV CDA (2,706)] ... 05/05/2005... | 06/03/2014...
1199999. States, Territories & Possessions - Issuer Obligations 11 671 000 J..... 12,469,532 | ..o 0] i (114,773)] oo 0] 0 | XXX [ XXX [ XXX e 116,404 ) 573,033 . XXX | e XXX...o...
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
|dentification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./JA.C.V. of of Paid Accrued Year Acquired Maturity
1799999. Total - States, Territories & Possessions (Direct and Guaranteed).........occeeiieeisisiniiieississsicssisiie | e 12,585,249 | ... XXX | oo 13,031,036 | .......... 11,671,000 | .......... 12,469,532 | oo 0f . (4773)] i) (] 0 .. XXX....... L XXX XXX ] e 116,404 | ........... 573,033 | ..... .S XXX.....oo.
Political Subdivisions of States, Territories & P¢ ions (Direct and Guaranteed) - Issuer Obligations
13509P AK 9| CANADA HSG TRNO 1 .ooovvvicerenerrinerensnnisssssessssssensnssssssssessns | eeeves [ Gl vvvviiinns AFE 2,058,041 |........ 98.601] ... 2,029,209 2,058,000 (CA D] ST P 02/15/2005...| 03/15/2009...
683254 AA 4| ONTARIO STRAT INFRASTRUCTURE . ....498,645 509,725 | ...............500,000 | ............... 498,645 o] | 02/17/2005...| 06/01/2015...
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations .2,556,686 | ... XXX....... 2538934 |...........2,558,000 | ............ 2,556,645 | ..o, 0 [C5D] I (L] [ 0 L. XXX [ XXX [ XXX 23570 ] el 90,671 XXX [ XXX
2499999. Total - Political Subdivisions of States, Territories & POSSESSIONS...........cooviveveeviierieieeeeeereeersenenes | erreneereni2y090,686 | oo XXX oo | v 2538934 |..........2,5658,000 | ........... 2,556,645 | .ovoven 0 (X)) I (U 0 f.. XXX [ XXX XXX 23570 el 90,671 XXX.oovoor | e XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations d Their Political Subdivisions - Issuer Obligations
25468P BZ 8| WALT DISNEY COMPANY .......oormrmrimmmrersmemsneeesssnesssneesssssssssnssss | neeee . . 2,012,624 2,056,727 [(CITTV D) SR O 10/28/2004... | 06/01/2007...
26439X AE 3| DUKE ENERGY CORP .....ccoooommiiimmeiinseiinneesssesssnsisssssssssssssssens | oneees . 1,509,135 | ............1,500,000 | ............ 1,523,353 [VTZI5) Y IS O 06/09/2004... | 11/15/2006...
3134A4 UU 6| FEDERAL HOME LN MTG... 10,134,375 | ..........10,000,000 | .......... 10,339,850 v | e | s 09/16/2005...| 07/15/2014...
745145 LM 2| PUERTO RICO COMWLTH . ...516,824 507,786 | ..oovuerrveerenrreerrins | e 81 [ | e 11/14/2001... | 07/01/2023...
745268 L8 3|PUERTO RICO ELEC PWR AUTHORITY 429,620 (VAL [ J 04/06/2005...| 07/01/2013...
745281 X4 2|PUERTO RICO HOUSING 133,781 SO PO O 08/10/1972... | 06/01/2009...
912828 BH 2| UNITED STATES TREAS BDS ......ccoooieiiiiiinie i . . 238,813 | ........... 1,250,000 | .......... 1,238,894 | ..o | i, 1,203 | [ o 07/12/2004...| 08/15/2013...
2599999. Special Revenue & Assessment Obligations - Issuer Obligations..... ...16,310,684 | ... XXX....... 15,975,172 15 785 000 [(XL10) ] I— (L]} [ 0 .. XXX [ XXX [ XXX 206,222 .. 283,450 XXX e XXX.........

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorltles of Governments and Their Political Subdivisions - Single Class Mortgage-BackedIAsset Backed Securities

03072S LD 5| AMERIQUEST MTG SECS 2003-...........cccrmvrvmrirererernenranresmerssesssens | oveees [ oo | eovnrrienne | AFE [ 1,532,168 |........ 99.076] ............ 1,486,140 ...1,500,000 | ............ 1,531,104 (1,084) [ oo [ 12/20/2004...] 11/25/2033...
17305E CU 7| CITIBANK CREDIT CARD ISSUANCE TRUST .10,000,000 | ...vrrsr0.9,985,089 | covooorenreeerrrrrninns | crvrrireeriinnnns KIS [N IO 10/20/2005...| 10/20/2012...
3128H6 MY 7|FHLMCPC GOLD GUA ...1,435,289 (21,935) [ ..o [ e 06/30/2003... | 08/01/2018...
3128K7 U5 5|FHLMCPC GOLD COM 17,573,606 | ......... 16,803,439 | .ooooovverrreerrrmeriens | cevevriiinnnnns XY TN ORI O 11/04/2005...| 09/01/2035...
3128MM CK 7|FHLMCPC GOLD COM ... 24,434,703 (U111 ) [ I 08/24/2005... | 09/01/2020...
3128P7 BH 5|FHLMCPC GOLD CAS ...9,456,428 v e | e 12/12/2005... | 12/01/2025...
31294K M4 4|FHLMCPC GOLD CAS 7,428,607 (44,426) [ ..vvvoeerreenirins | e 01/22/2003...| 01/01/2018...
31296S M3 7|FHLMC ...3,337,521 (10,272) | covvvvvvrererecrrisrerenns | e 01/30/2004...| 01/01/2034...
31297C HD 5|FHLMC 115,043,219 | ......... 15,008,619 | .ooocovrvrerrrrrriens [ cvvivrranne 491,466 [ ..o | e 12/15/2004....| 07/01/2034...
31297S R6 4|FHLMCPC GOLD COM 9,244,858 8,977,014 | .oooevveeviveneiens | e (X0XTUJN OO O 10/14/2005... | 08/01/2030...
31297U 3C 2|FHLMCPC GOLD COM ... ..3,114,170 3,229,651 (26,931) [ vvveeeereereserreens | 05/31/2005... | 05/01/2035...
31298N UG 8|FHLMC GOLD PC # ..239,681 245,521 (X)) [ I 08/21/2001...| 05/01/2031...
31387C XK 2| FEDERAL NATL MG ..356,270 359,814 (P2:1515)) [N O 06/22/2001... | 04/01/2031...
31389K WT 4|FNMA PASS-THRU INT15Y .. 2,134,313 2,234,631 [CYARCI1L5)] I O 09/03/2002... | 02/01/2017...
31390G A5 6|FNMAPASS-THRU INT15Y .. ,046,214 (PEI(1)] R I 09/20/2002... | 05/01/2017...
31403S W5 1|FNMAPASS-THRU INT15Y .. 6,903,059 [CEReLs7)) T B 12/09/2003... | 11/01/2033...
31404N GC 4| FEDERAL NATL MG 9,839,936 | ....0..r.9,535,730 | oo | i 10,911 [ oo | 08/24/2005...| 05/01/2019...
314058 CT 9| FNMA PASS-THRU 606,019 [ .ovvvvrrenn 621,081 | i | i 302,808 | ..o | e 06/30/2005...| 06/01/2035...
314058 CU 6| FNMA PASS-THRU 4,576,942 (34,678) [ v 07/15/2005...| 06/01/2035...
31405Y 7F 2| FNMA PASS-THRU ..377,566 ((CR: 7)) [T P 11/16/2004.... | 10/01/2019...
31406B MW 7| FNMA PASS-THRU 4,108,545 (19,991 [ coovvvvverrcresnririns | o 01/11/2005...| 01/01/2035...
31406D E7 7|FNMA PASS-THRU 10,116,442 | ............ 9,821,639 | covvvvvrrrerriirsnerens | v VLIV [N B 02/25/2005... | 12/01/2034...
31406V 7M 2| FNMA PASS-THRU 15,064,476 | .......... 15,418,169 (L9 25)] [ O 07/11/2005...| 06/01/2020...
31406V DP 8| FNMA PASS-THRU ..3,975,528 | ............ 4,121,680 [(CRI 23] [ B 05/31/2005... | 05/01/2035...
31406W 2M 5| FNMA PASS-THRU 8,993,629 9,217,166 (QETGL5)) [T J 06/30/2005...| 06/01/2035...
34527R KY 8|FORD CREDIT AUTO TR 2005- 8,000,000 8,047,952 ((RRT0)] [ I 05/05/2005... | 04/15/2010...
36207K WC 0| GOVT NATL MTGE ASSN #434543 ... 180,969 | .covvvvve 180,256 | vvvcermanrveermmnnnrrenns [ ervirireeriennnns 463 | oo [ e 09/17/1999...| 09/15/2029...
36242D NA 7|GSAATRUST OTHERABS...... 3,999,942 )] [ - 11/04/2004... | 08/25/2034...
449182 BK 9| HYUNDAIAUTO RECV TR 2005 .......covevvevrmmererernmnnsirnsssenecsssssnnnes | wvvves [ oo | verneeni2 [ AFE | cien.4,999,312 1 ........97.892] ............4,894,600 | ............5,000,000 | ............ 4,999,366 | ..vvvvvreerrierrrnnins | e LY/ [N I 06/29/2005...| 02/15/2012...
46625Y SF 1| JP MORGAN COM MTG 2005-LD . . . . ...4,500,000 | ............ 4,522,341 (K70 " - 08/16/2005... | 08/15/2042...
575800 AE 7] MASS RRB TRUST 2005-1 .....coiiiiiiiiiiiirisisissisississisessssisesssenisens . . . . A..5 000,000 .4,998,830 | ..o | e, 72 I 02/15/2005...| 03/15/2015...
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities 203,932,517 | ... XXX....... 272, ........203,587,990 | ........203,998,562

3199999. Total - Special Revenue & Special Assessment Obligations..........c.. i | csveeae 220,243,201 | ... XXX....... 219,372990 | ........ 220,224,398

Public Utilities (Unaffiliated) - Issuer Obligations
00433J AB 1|ACCESS RDS EDMONTON LTD . 554,435 [ .....110.887] ...

[3299999. Public Utilities (Unaffiliated) - Issuer Obligations. [ 554435 [ .. XXX [ ...

500,000 | 554,380 | [ (55)] ... [.... | 5.811] s 5110[MON..] ...
500,000 [ oo 554380 [ oo 0] (55)] oo 0] 0 Lo XXX [ XXX [ XXX
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3899999. Total - Public Utilities (Unaffiliated).........coocrersireeiiiesssisiisi i | v 554435 | .. XXX....... | ...............554,435 | ...............500,000 | ..............554.380 | ..o 0 (1)) (] 0 .. XXX....... L XXX XXX ] i, 2499 | 0]... .S XXX.....oo.
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00184A AB 1| AOL TIME WARNER INC ......cccovvvririrrmerinenrissnnnessssssssnesssssssens [ oneees | oo [ veeennnne 2FE .. 1,629,690 (WETC))] [ B 03/22/2005...| 04/15/2011...
00209A AG 1|AT&T WIRELESS SVCSINC .. AFE 4,435,565 (CETRT 2] [ B 07/29/2005...| 05/01/2012...
010392 EN 4| ALABAMAPWR CO ...ooovverirrrrnerinsnrnsensineessssssissssssssssssssssssnns | coveees | oo [ veeeennne AFE 1,999,440 |.......97.517] ............1,950,340 | ............2,000,000 | ...........1,999,642 | ....coovrvvrrmmrrimun | worvrrrrirene 180 | [ e 11/09/2004.... | 11/15/2007...
025537 AD 3| AMERICAN ELEC PWRIINC ......ccooomirrerreenereenenernseeesseeesnseessssness | evneeee | oo [ veeeennae .2,089,640 |......100.805] ............2,016,100 | ............2,000,000 | ...........2,069,599 | ....coovrrmmrermmmrns | verrrrrrnes(14,7A0) | s | 08/11/2004...| 03/15/2010...
0258M0 BY 4| AMERICAN EXPRESS CR CORP .........cccomvvrmmrvermneeiisnnersneisssnisss | eeveees [ oo | vevieine | IFE | ....c.......996,420 |......100.068] ............1,000,687 | ............1,000,000 | ..........c...096,471 | .covoooirvrirrrimnrne | i1 o [ 11/29/2005... | 12/02/2010...
02635P RT 2| AMERICAN GEN FIN MEDTM SR ......oosvvemmmeemerernmnemneeeesneessssesssne | coneeee | o [ coreeennne [ AFE | .evv1.2,975,520 | ......100.508] ............3,015,252 | ............3,000,000 | ............2,982,080 | ...ccovorrreermmmrrrmmnee | worrrrerncn 2142 | oo [ oo 09/26/2002... | 10/01/2012...
026874 AT 4| AMERICAN INTL GROUP INC .....ccocovvvvvmmrrernnrisnneereneesnseessssssnns | evveeee | oo [ coveevennes [ AFE | ..........2,837,030 |........95.113] ............2,853,390 | ............3,000,000 | ..........2,849,819 | ..coooorrrrrrmmrrcrmm | wrirrercen 12,789 | i [ e 03/31/2005...| 05/15/2013...
039583 AA 7| ARCHSTONE SMITH .......coouvrirmmrrimnrrimnnrinnerinnsenisnesssnssnssssssssennsnns | eoveeee | oo [ oveevinee [ 2FE [ 153,882 | ... 99.945] oo 149,918 | 00 150,000 | oo 152,066 | oo | v (1,208) [ i [ e 06/17/2004...| 08/15/2007...
03958Q AC 2| ARCHSTONE-SMITH OPER.........ccooocimmreemmneerrnrrenmneesneneesmneesnenessans | evevnne | oo | eecvveeoes | 2FE | 1,529,895 | ......101.605 ...........1,524,075 | ............1,500,000 | ..ccccceee. 1,528,190 | ovooovverrinnrcrane | v 1,705) | e | e 04/07/2005...| 08/15/2014...
060505 AG 9| BANK OF AMERICA CORPORATION.........ccocevvmmmrrirmmnenerermneninnnes | coveeee | oo [ vvevinnne [AFE | .e00.2,339,220 | ......110.152] ............2,203,040 | ............2,000,000 |........ 2,123,519 [ .ovvvvrrerrmvrrrenne | crvrrrereen(16,492) | oo [ e 12/15/2004... | 01/15/2011...
060505 BG 8| BANK OF AMERICA CORPORATION.........cccoccermmervemmmenmereenmnensnnees | eoveeee | o [ oreeennne [ AFE | .ev.o1..3,581,145 | ......100.204] ............3,507,140 | ............3,500,000 | .........3,576,670 [ ..cvvvorrvreermvrrrmnnne | covvrrreanced BATE) [ o [ e 03/16/2005...| 12/01/2015...
06406H AY 5] BANKNEW YORK ......covvvrirmreimnrriinerenmneisenissmneessssssssnssssssssssnsssss | avvens [ | weviersen | IFE | ... 1,995,520 |........99.849] ............1,996,998 | ............2,000,000 | ............ 1,995,569 | ..oovvovrvvreenrrernnee | cvrvnrrirnnrenend | [ e 12/08/2005... | 01/14/2011...
073902 CE 6|BEAR STEARNS COS INC 2,225,986 | ..ooooevveeerrrerriens | e 1 | e | 09/29/2005...| 10/28/2010...
079860 AG 7|BELLSOUTH CORP 2,002,248 | ..oovvvverrinrneiens | v (B7) | e | s 04/19/2005...| 09/15/2014...
097014 AH 7|BOEING CAP CORP AFE | ...........2,441,498 |.....104.819] ............2,358,428 | ...........2,250,000 | ............ 2,418,900 | ..ovverrerreneiinins | v (19,921) o | s 11/04/2004...) 01/15/2013...
111021 AD 3|BRITISH TELECOMMUNICATION . AFE 1,176,480 |......113.836] ............1,138,360 | ............1,000,000 [ ............ 1,157,265 | .oovvvvenereenreeennnee | cvrreeeneen(19,215) [ o [ oo 04/19/2005...| 12/15/2010...
120568 AK 6|BUNGE LTD FIN CORP.... 998,670 999,179 [ oo | 285 | v [ s 12/10/2003... | 12/15/2008...
125581 AR 9| CIT GROUP INC JUUSS ISP S ISP 962,691 | .ooovnrreerremrrreiiens | v 281 | [ e 03/28/2005...| 02/01/2015...
12560P DB 4| CIT GROUP HLDGS INC.......ccoorrreereereeeenreiisnseeenneesssseessenesssseesns | aeeeens [ I AFE | ............1,993,500 | ........98.335] ............1,966,700 | ............2,000,000 | ............ 1,995,205 | ..oovvvenrrrenreinnnne | 838 [ [ e 12/04/2003... | 12/15/2010...
126650 AV 2| CVSCORP ....cccovmvrvrrrrrrnnne 982,604 | ..o | 14 | [ e 09/27/2005...| 09/15/2014...
14911R AH 2| CATERPILLAR FINL SVCS CORP 997,296 [ ...ovvverrrreerreirenne | crrrrriineennn288 [ [ e 06/09/2005... | 06/01/2010...
15189Y AB 2| CENTERPOINT ENER RESOURCES..........cccoosvvemmvrrmmenrrencrinseennns | evvves [ oo | covvire | 2FE | ... 1,108,360 |......114.359] ............1,143,590 [ ............1,000,000 | ........... 1,091,710 | .ovoorvvrrmrrmenes | e 9,795) [ s [ 07/13/2004...| 04/01/2013...
172967 BC 4| CITIGROUP INC ......cccoovmrverreerrnncenrnernmneesneesssssnesnsssssssessssssssssesss | eoeees [ oo | ceveeneee | IFE [ i 7,399,440 |......106.550] ............7,458,500 | ............7,000,000 | ..........7,278,694 | ...ooeorrrromrrrmrrrns | cerrrenns(48,842) [ o | 05/18/2004...| 01/18/2011...
172967 CQ 2| CITIGROUP INC ......cooovvvrirrrrrreeriisrrrirsesinessirssssisesssssssssssesssseessns | vevves [ oo | vevvceree | IFE | ... 3,881,357 | .......98.436] ............3,799,630 | ............3,860,000 | ............3,880,004 | .....ccccooorirrmmmccs | vorrirrrcnec( 15O s | 02/07/2005...| 09/15/2014...
20029P AN 9| COMCAST CABLE COMMUNICATION ......ccccoemmeremmmreermmeemereernnees [ evveeee | wo [ coreevrnne [ 2FE | ooevern1,681,255 | ......108.694] ............1,630,410 | ...........1,500,000 | ..o 1,652,679 | .ooovvorvveemrrrrnnnee | cvvrreraen(14,768) [ o [ oo 03/24/2005...| 06/15/2013...
20825C AE 4| CONOCOPHILLIPS ......ccooovimrevirerreisnerrsnsissssisnssssssssssssssssssssennes | LSuic [ oo | coviiveen | IFE | ...........2,984,670 | ........99.388] ............2,981,640 | ............3,000,000 | ...........2,986,073 | ..cooovvrrrrmrrrmmrrcns | v 1403 [ s | 03/21/2005...| 10/15/2012...
209111 EE 9| CONSOLIDATED EDISON CON Y INC......coevcemvvrrrmerrmmerrersenrneenen | coveeee | o [ orevinnee [AFE | .eiei.2,245,950 | ........97.725] ............2,198,813 | ...........2,250,000 | ...........2,246,607 [ ...covovvrerrmvrrirnnns | worvrrrrirennnnd338 [ [ oo 02/09/2004...| 02/01/2014...
22237L PA 4| COUNTRYWIDE HOME LOANS ........ccoocommmeermmmrermmeemnmeeesmneessnnsessanee | cvveeee | wo [ coreevcrnee [ AFE | oociecr..1,406,085 | ........94.093] ............ 1,411,407 | ...........1,500,000 | ....cccc... 1,416,289 | .ooorvorrveermrrrinnnne | i 10,204 | [ e 03/30/2005... | 03/22/2011...
22541L BH 5| CREDIT SUISSE FIRST BOSTON.......c.ccouuvrmmervirnenrnmsnnirnenesnmsnniennees | coveeee | oo [ corevennee [ AFE | ..........2,007,800 |........99.233] ............1,984,660 | ............2,000,000 [ ........2,007,517 | covvvrrrmrrmmmrrenne | crvrrrrrenenncc 283) o [ oo 09/29/2005...| 08/15/2010...
233835 AA 5| DAIMLER CHRYSLER NORTH AMERICA..........cccconsvvemmmrennmenrnncnns | eoveeee | o [ corevernee [ 2FE [ e 1,414,675 | ......105.755] ............ 1,321,938 | ............1,250,000 | ... 1,363,942 | oo | rrreeeeenn(28,007) [ oo [ e 02/24/2004...| 09/01/2009...
25156P AB 9| DEUTSCHE TELEKOM INTL......cosvvermmrerrmmeereneeernneeseeesssssessssnssssnnes | evveene | oo [ covevvrnne [ AFE [ 1,496,113 | ... 113.377 ] o 1,417,213 | 1,250,000 | oo 1,444,648 | oo | eieieeeend(39,022) [ o [ oo 08/30/2004... | 06/15/2010...
25156P AF 0| DEUTSCHE TELEKOM INTL.......coovveeveeeeeseereneeeseecesneesssseceseneesssnes | ceveeee | oo [ cevervceene [ AFE | o.cins...1,018,070 | ........99.469] ...............994,690 | ............1,000,000 | .........1,016,894 | ...ovorovermmrrcere | oo (AT | e [ e 04/19/2005...| 07/22/2013...
25746U AM 1] DOMINION RESOURCES INC .....ccccoonmvvevnrrirnneensssissnnessnsessnenenns | LSuicf oo | v | 2FE | .......... 1,510,680 | ........97.366 ] ............1,460,490 | ............1,500,000 | ......... 1,509,376 | ...ooorvrrrrmmrrrmmnrces | cerirerieaac(1,050) f o | 09/22/2004...| 03/15/2013...
25746U AU 3| DOMINION RESOURCES INC .....cccconsvvvmnnriernnerinneriseerissenisneesenns | wveves [ | vevvenee | 2FE | .c.cc...998,910 |........97.730] ...............977,300 | ...........1,000,000 | ...occo0rrri 999,011 [ oo | i 101 [ | 06/15/2005... | 12/15/2010...
257867 AK 7|DONNELLEY RR & SONS CO .....coovvvemrrreereermneeenneeesmnnesssenesssneesns | coveeee | o [ eoveevcrnee [ AFE [ 2,999,750 | .......04.766] ..............947,660 | ............1,000,000 | ......c.......999,859 | ..oorvoorreemmrrmmnne | corrmrrerrnnecenncO [ [ e 03/04/2004...| 04/01/2009...
264399 EM 4| DUKE ENERGY CORP .......ccoomvermmrrrimnerinnsennsnnissssnssssssssssssensens | coveees | oo [ coreeennne [ AFE ] oeii0..1,023,880 | ......101.160] ............1,011,600 | ............1,000,000 |..........1,022,697 | ...ccvorrvrerrmvrrrenne | crvvrrreaned(1,183) s oo 04/20/2005...| 10/01/2015...
26441Y AF 4| DUKE REALTY CORP .....ccoocommrremrerenmneennneennenessnneesssseessnsssssseesnnes | cvneeee | oo [ coveevennne [ 2FE [ 00001 2,526,275 |.......97.291] ........... 2,432,275 | ...........2,500,000 | ......c.... 2,513,237 | eovrrvmrvermrrrinnnee [ cvrrrieraeecad(6,905) [ oo [ oo 01/22/2004... 11/01/2007...
268766 BZ 4|EOP OPERLTD PARTNERSHIP ........cooovvvrmmrrrnmeinnnersneessssiiennnes | LS| o [ v [ 2FE | ........... 1,435,635 | ........90.000] ............1,350,000 | ...........1,500,000 | .........1,439,707 | .evvvvorrrrermmrrrmnnne | corrnrrirreeh 072 | i [ oo 04/19/2005...| 03/15/2014...
293791 AN 9| ENTERPRISE PRODS OPERLP .... (16,508) | vvvververrre(388) | covevrrrrerirrnreirr [ vonne 03/23/2005...| 10/15/2014...
30161M AD 5| EXELON GENERATION COLLC ...coooovvvvevrrerneresnneissneesssniisenees [ vveeee | oo [ cvvevvnnns [ 2FE [ .e........1,607,095 |........99.702] ............ 1,495,530 | ............1,500,000 | ...........1,506,028 | .....orrrrvermmriimnnce | crrrriranrceecs(588) [ o [ o 12/17/2003... 01/15/2014...
302570 AN 6| FPL GROUP CAP INC .....cccovvvverrrrrrnerenereinssnnnssnsissssssssssssssssssnsnes | evveeee | oo [ coreeeennne [ AFE | ..v.1.2,700,350 | ......101.376] ............2,534,400 | ............2,500,000 | ..........2,577,265 | ...cccorrrrermmerrmnnee | crrvrrereenn(53,888) [ oo [ oo 08/21/2003...| 05/15/2007...
31359M NU 3| FEDERAL NATL MTG ASSN ....coosvvemnreennmeenneeesmmeenneeeessseessnessnns | evneeee | oo [ coveeecrnee [ FE [ ........ 10,091,800 | ......100.968] ..........10,096,875 | ..........10,000,000 | ..........10,068,224 | .......ccovvermmrrrmmnce | crrrerrranecce(8,265) [ correerrreearcrirrceens [ oo 08/29/2002... | 08/01/2012...
31410H AS 0| FEDERATED DEPT STORES INC .....cccormvvvmriiereineerinesesssninnnns 2,000,000 | ..o 2,149,749 | oo [ e (19,01 | [ e 03/17/2005...| 04/01/2011...
345397 TR 4|FORDMOTOR CRCO ...coovvverrerneersereereereeens ..2,000,000 | ...0rerrr2,000,374 | oo | v (4,395) | e [ e 03/06/2002...| 02/01/2006...
345397 TX 1|FORD MOTOR CREDIT CO ... 6,000,000 | ............5,804,820 | .......... (270,747) | vvveerreeen(84,397) | o | oo 11/02/2005... | 01/25/2007...
369604 AY 9| GENERAL ELEC CO .....oovvvvveeecreisererereiessesnsenines 5,000,000 5,063,228 | ......coovveveverreecres | cevirreeieee(1672) [ e | 09/26/2005...| 02/01/2013...
36962G R3 0| GENERAL ELEC CAP CORP (SIS w 220 (Y ISy 172 SR BN 06/01/2005... | 06/15/2012...
36962G ZH 0| GENERAL ELEC CAP CORP.........ccccommrrvmmmrrmrerrsnennnseesssenssnsssssnses | evvvnee | oo | v | AFE | ineee 1,994,040 | ........98.998 ............1,979,964 | ............2,000,000 | ............ 1,996,573 | ..oovvvervrenecrrnnnne | o829 [ [ oo 12/02/2002... | 09/15/2009...
37247D AE 6| GENWORTH FINANCIAL INC ...... 3,839,482 | .o | evriieeed(B,573) [ 04/21/2005...] 06/15/2014...
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373334 GA 3|GEORGIAPWRCO ......ccccconuerens AFE | .. ...1,000,000 997,834 | ..o | e 14 e [ e 5.270 11/30/2005... | 12/15/2015...
38141G AD 6| GOLDMAN SACHS GROUP INC AFE | ........... 7,017,900 |......106.375] ............6,382,500 | ............6,000,000 | ............ 6,664,640 | ...oovvverrrreenrnrrane | eeereeeeed(180,751) | oo | e 4.130 09/25/2003...| 10/01/2009...
38141G EA 8| GOLDMAN SACHS GROUP INC AFE 2,523,580 | ..ooovrveienrrrenriiens | e (945) | e | e 4.990 07/12/2005...| 01/15/2015...
38143U AB 7| GOLDMAN SACHS GROUP INC AFE 1,518,210 | .ooovvverrrenrceennnee | v (1,368) [ oo [ oo 4.960 03/07/2005...| 01/15/2014...
402740 AA 2| GULFSTREAM NAT GAS SYS 2,000,964 | ...oovvvrmrrrirerriinns | () | e | s 5.550 10/19/2005... | 11/01/2015...
41011W AA 8| JOHN HANCOCK ....ccoveerrerererrenirseeens 5,074,303 | coooeevveeeecrereneeens | eveeneeen(47,973) | e | e 4.260 12/15/2004.... | 07/02/2010...
411352 AA 5|HANSONPLC ... 3,043,824 | ...oovovvennrricrennrnns | iierennn(53,261) [ o | e 5.290 01/15/2003...| 09/27/2010...
413627 AL 4|HARRAHS OPERATING CO INC 3,464,441 | e | reeenn(29,986) | s | e 4.210 12/15/2004.... | 06/01/2007...
428236 AH 6|HEWLETT PACKARD CO 3,001,383 | oo | errrerirennene(530) | o | e 3.600 11/08/2004.... | 03/15/2008...
441812 GK 4|HOUSEHOLD FINANCE CORP. .......cccovuvrvrne 518,778 | oo | vvererrenne(15,350) | v [ eoves 4.530 01/15/2003...| 03/01/2007...
441812 KA 1|HOUSEHOLD FIN CORP ... 3,154,507 | cooooerveeeecrceereeens | erereneceen(18,025) | e | e 5.460 05/12/2004...| 11/27/2012...
441812 KD 5|HOUSEHOLD FIN CORP AT0416 [ oo | cerirrereen 2,396 [ s [ e 5.060 04/07/2005...| 07/15/2013...
456866 AS 1|INGERSOLL-RAND CO ........... 1,992,823 2323 | s [ e 4.790 05/24/2005...| 05/15/2015...
46625H CE 8| JPMORGAN & CHASE & CO 1,964,319 22,519 | i [ e 4.990 03/03/2005... | 03/01/2015...
49337W AB 6|KEYSPAN CORP 2,278,634 (50,227) [ .vvvvveererriresrriens | e 4.410 08/11/2004...| 11/15/2010...
494553 AC 4| KINDER MORGAN INC .. 1,467,405 | oo | 2,015 [ [ e 5.450 04/20/2005... | 03/01/2015...
501044 CA 7|KROGER CO 3,100,956 | ..oovvevrrerrienriieris | e (17,776) [ s | s 4.420 12/15/2004...] 04/01/2011...
524660 AU 1|LEGGETT & PLATTINC .. 21,499,570 | e | 83 | | e 4.650 11/04/2004.... | 11/15/2014...
52517P VV 0| LEHMAN BROTHERS HOLDINGS 2,801,939 [ | e BATA | e 5.390 04/20/2005...| 03/13/2014...
534187 AN 9| LINCOLN NATL CORP IND 1,024,032 | oo | ceerreeenn(15,828) [ o [ o 3.530 06/22/2004...| 06/15/2007...
534187 AP 4|LINCOLN NATL CORPIND ... 2,107,452 | oo | 3,040 | e | s 4.980 01/20/2005...| 02/15/2014...
538021 AM 8|LITTON INDUSTRIES INC 2,280,635 | ..oovveenrerienrinns | e 87,37T4) | s | e 3.970 01/20/2004...| 10/15/2009...
55263E CH 6|MBNA CORP SR 1,817,760 | oo | vrveireeeeed(7,583) [ o [ oo 5.460 05/11/2004...| 03/01/2013...
571834 AE 0|MARSHALL & ILSLEY CORP 21,999,200 | oo | 202 | e | s 4.380 07/26/2004...| 08/01/2009...
574599 BC 9|MASCO CORP ... 21992412 | e | 3BT | e | e 4.850 06/08/2005...| 06/15/2015...
585907 AK 4| MELLON BK CORP 1,475,522 | oo | crrerieeenn(18,518) [ o [ oo 3.100 12/15/2004... | 03/15/2006...
59018Y SU 6|MERRILL LYNCH & CO INC 949,055 [ ..oovevrreernrerirnnnee | cevrrrerneenh 816 | [ e 5.790 05/13/2004...| 02/03/2014...
59018Y UW 9| MERRILL LYNCH CO INC 2,968,910 | .ovooevvevvrrirenriinne | vvrrrenennn 2,270 | | e 5.140 04/19/2005... 01/15/2015...
59562V AH 0| MIDAMERICAN ENERGY HLDGS . 1,095,549 | ...oovvvvrernvcrnnnns | eerrieerernnn8,980 [ oo [ e 4.480 04/21/2005...| 05/15/2008...
600388 AA 0| MILLER BREWING CO 2,500,611 | coooorrveceecreeeneenns | eveereieinnecna(228) | e | e 4.230 09/23/2003...| 08/15/2008...
61532Q AA 9| MONUMENTAL GLOBAL FDG 999,533 (ST BN 5.240 01/23/2002... | 01/30/2007...
617446 HR 3| MORGAN STANELY .. 3,378,696 (QXC725) | [ I 4.640 03/29/2004... 03/01/2013...
61748A AE 6| MORGAN STANLEY ... 5,840,986 | ....coovvvvrrrrermeci | v 10,266 | ..ovvvvevvrcereernrerrenns | e 5.140 07/12/2005...| 04/01/2014...
634902 LM O|NATL CITY BK CLEVE SR 3,000,000 SRS IO 0.440 03/01/2005...| 03/15/2010...
637432 CS 2| NATIONAL RURAL UTILS COOP..... 3,276,575 3,254,234 (V2574 [ B 5.500 01/17/2003...] 03/01/2007...
652482 BG 4|NEWSAMERINC ... 992,510 986,353 | ...ocvverrrererrirenns | e 1,003 | oo [ e 5.490 03/21/2005...| 12/15/2014...
65473Q AL 7|NISOURCEFINCORP ......... 1,497,780 1,501,113 (R10[0))] TR 5.380 10/03/2003... | 07/15/2014...
677415 CD 1| OHIO POWER COMPANY 1,526,730 1,557,113 (6,568) | vvvvvrnerrverrsererens | e 4.860 02/04/2004...| 02/15/2013...
68233D AS 6| ONCOR ELECTRIC DELIVERY 2,899,875 3,008,581 (34,393) [ veereeereeirriins | e 4.640 02/24/2004... 05/01/2012...
693476 AL 7|PNC FUNDING CORP. 2,580,150 2,407,517 | oo | v VLY. 3 I B 7.470 10/15/1999... | 02/15/2009...
69347U AC 4|PNCFDGCORP SUB............... 1,003,211 999,613 [ ..o | e [ [ e 5.130 12/07/2005... | 12/14/2010...
694308 GD 3| PACIFIC GATEWAY EXCHANGE INC..... 2,993,787 | .ooovvvvvvenrrirnnrrens | B | | s 4.820 04/05/2005...| 03/01/2014...
724479 AG 5|PITNEY BOWES INC 1,019,505 | .ooovvevvrrernrerrrrnnes | vvrerirnnnenne(OT8) [ o [ e 4.730 05/17/2005...| 03/15/2015...
73755L AA 5| POTASH CORP SASKINC ... 3,670,824 | oo | eveeeneceen(45,427) | e | e 5.690 10/25/2001... | 06/15/2007...
73755L AC 1| POTASH CORP SASKINC ... 1,982,627 | ..ovvvvvrvvernvernenne | e 1,658 [ e [ e 5.020 03/22/2005...| 03/01/2013...
7425A0 A5 9|PRINCIPAL LIFE GLBL I 2,581,585 | ..oooovveeecrrerrienns | evreerieeennn(8,040) | oo | e 4.700 02/22/2005...| 01/15/2013...
743263 AH 8| PROGRESS ENERGY INC . 2,084,909 | ..oovovrrrrenriiinins | e (63,944) oo | 2.670 03/11/2004... | 04/15/2007...
74456Q AJ 5|PUBLIC SVC ELEC GAS CO 2,058,188 | ...ooevveeevrverriens | v 912) | e | e 4.610 04/20/2005...| 09/01/2012...
755111 BQ 3| RAYTHEON CO ...ooovvorrrrerrirnrcenserisneesnseessneesssnsesssnesssnssesssnnsnnne | LS| oo [ v 1,492,724 | oo | i 1243 | [ e 4.960 05/05/2004...] 01/15/2011...
758202 AD 7|REED ELSEVIER CAP INC .......ccovmmrimrreernmemeeensseensnnrnssssssnnsesnns | vveeee | oo [ oveeeennae 1,997,465 [SSTTRRR B 4.640 06/07/2005...| 06/15/2012...
780641 AG 1|ROYAL KPN NV 2,206,271 (P72)| [ B 5.490 04/19/2005... | 10/01/2010...
78387G AD 5| SBC COMMUNICATIONS INC....... 4,333,923 [(SISR:1< 4] [ I 6.250] .......... 4.430 07/23/2003...] 03/15/2011...
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78387G AP 8| SBC COMMUNICATIONS INC ....oovvvrrreermereiserersseeessmessseessssneesns | e AFE | .. ...1,000,000 970,742 [ ..o | e 1,962 | s [ e 5.100 5.520| MS..... 15,017 03/28/2005...| 09/15/2014...
797440 BG 8| SAN DIEGO GAS & ELEC CO AFE | ...........2,495,025 | .....101.173] ...........2,5629,325 | ............2,500,000 | ............ 2,495,070 | covooeveeeeecrceeneeens | cevveieneeeencceB8 | e | e 5.300 5.320| MN..... .16,194 11/14/2005... | 11/15/2015...
805901 AP 0| SCANA CORP MED TERMNTSB . AFE | ...............414,320 |.....107.900] ..............431,604 | ...............400,000 | .............408,990 | ....crverrorrmmrrmmmres | v 1,364) s | 6.875 6.370| MN..... 3514 08/14/2001...| 05/15/2011...
832110 AD 2| SMITH INTLINC oottt ssesseees 2FE|..........2,608,982 |.....103.221] ...........2,374,083 | ............2,300,000 | ........... 2449172 | .oooooirriiirins | eerireeccd(83,976) [ s | i | 7.000].......... 3.060[MS..... 47,406 01/21/2004...| 09/15/2007...
842400 ER 0| SOUTHERN CALIF EDISON CO .....cooovvvvmrriirmnnrnneriesnerrnseeninsessnnes [ oveees | oo [ vevernnne 2FE | .o 1,991,720 ........99.372] ............ 1,987,440 | ............2,000,000 | ..ccccoere. 1,992,425 | oo | e 105 | s | e 5.000 5.050] JJ....... 46,111 04/05/2005...| 01/15/2014...
842434 CE 0| SOUTHERN CALIF GAS CO ....oovvverereermerrmsseeernessnssessssnesssssesssneees | evneeee | oo [ vereennne 1FE | ...........1,999,420 |.......97.306] ............1,946,120 | ...........2,000,000 | ..........1,999,637 | ..covvrmrrrrmmmrvmmnee | worrrrrrrnninnn®3 | [ oo 4.370 40,347 12/10/2003... | 01/15/2011...
852060 AC 6| SPRINT CAP CORP ......ccocoomvrirnrrermnreiinnnesnneesssssssnsssssssssssnsssssnnses | coveeee | oo [ covevicnnns [ 2FE [ ooeicccn.....548,660 | ......102.831] ..oeeverrn 514,155 | ooeir.500,000 | ooiirirr527,234 [ oo | cvverireeeead(8,765) [ o [ oo 4.090 119,226 06/18/2003...| 11/15/2008...
852060 AS 1| SPRINT CAPITAL CORP ....coconmvvvrmserenerenssrennneesssnsessnssssnssssssessns | eoneeee | o [ coreeeennne [ 2FE | ........ 2,887,735 | ......115.896 | ............2,897,400 | ............2,500,000 | .........2,815,074 | ..ccooovmrrrmmmrrmmnne | crrrrereenn(38,628) | oo [ oo 5.910 61,649 03/23/2005...| 03/15/2012...
85744N AA 9| STATE STRBK & TR CO ....ccoovomrrvrrerrrrsrrrsseriisenesssssisnsesssnsinnnes | wevves [ oo | vevviree | IFE | ic...1,995,660 |......101.128] ............2,022,560 | ............2,000,000 | ..........1,995,698 | .....covvvorimevmmmcs | orerririricrnnn38 o | 5.320 ..6,772 12/05/2005... | 01/15/2016...
87030A CD 8| SWEDISH EXPT CR CORP.........coccvvmuvrrmrrrirmnrrnerrirnssssnssssssensnsssnns | coveees | oo [ eorevennne [FE | 0nii1.2,990,580 |........98.063] ............2,941,890 | ............3,000,000 |........2,996,714 | ..cevvorrvrrmmrrinnn | w2981 [ [ e 2.970 37,135 12/04/2003... | 01/26/2007...
884903 AS 4| THOMSON CORP ......ccoooornrrenmreenerersnneesnensinmeessseessssnssssmssssssnesssnns | evneeee | oo [ coneeeconee [ AFE [ i 246,245 | ... 97.391 | oo 243,478 | 0.250,000 | oo 287,275 [ | e 7T [ [ e 4.580 06/21/2004...| 08/15/2009...
902118 AY 4| TYCOINTLGROUP SA ..ocoovvrvincnrrinnsenevsssssessessssssssssssenssssssses | v [ oo [ evvnsnnn [ 2FE | v 537,210 | ......105.139] ..ovv00.525,695 [ o000 500,000 | cvvvvrrerer529,413 | oo [ v (4,862) | o | e 5410 05/05/2004...| 02/15/2011...
902118 BK 3| TYCOINTLGROUP SA ...oocovvvvimvrrinneeinnerninseeinsensssssessssssssssessnes | coneees | oo [ coreeennne [ 2FE | oev.or..1,057,680 |......102.149] ............1,021,490 | ............1,000,000 | ......c.....1,053,577 | ovvrvorrvrcrmvcrnnnne | cvvvrrreaned (4 103) [ o [ e 5.160 03/21/2005...| 11/15/2013...
90331V AW 2| US BANK NA MINNESOTA .....covvrvmmreimnnresnnnesnmeesssseesssnsssssesssens | evveeee | oo [ coveevernne [ AFE [ oneec.5,264,175 | ......103.403] ............5,687,165 | ............5,500,000 | .........5,428,109 | ..ccevvrmrrrrmmmrrmmne | vrrrerern30,829 | oo [ oo 7.170 09/30/2001... | 02/01/2008...
91913Y AJ 9| VALERO ENERGY CORP ......ccccommermmmrrmnrrrrnnnrnseeinsmesnssssnsnesinnees | ESe | oo [ o [ 2FE | ooevce...957,900 |........95.385] ..............953,850 | ............ 1,000,000 | .oovvvrnrrrn 964,642 | oo | e 8,742 | i [ e 4.680 04/25/2005...| 04/01/2009...
92344G AL 0| VERIZON GLOBAL FDG CORP ......ccoocoovmmrrmmmerrnrrernneensneessseeinens | eocvene | oo | eocvsneees | AFE | enev.....8,442,400 |......108.513] ............8,409,758 | ............7,750,000 | ............8,341,078 | .ooovvrrrrmrrrimrranc | wereereenc(49,847) | o | e 5.450 08/11/2005...| 12/01/2010...
92857TW AF 7| VODAFONE GROUP PLC ........cccovmimrirnirnnesnsisnerensisssisseesssessnssens | vveees [ oo | eovvvivane | AFE [ e, 1,519,770 | .......95.000 ............1,425,000 | ............1,500,000 | ......... 1,518,557 | .cooevrvmrrmrmrrrnns | cererireeccee(1,213) i [ 4.810 04/19/2005...| 12/16/2013...
94106L AR 0| WASTE MANAGEMENT.......ccoovvemmmrermmremnmeeernneessmneessnmesssmsssssnnesssnnnes | LS| o [ v [ 2FE | ...vi1.2,996,430 | ........98.019] ............2,940,570 | ............3,000,000 | ..........2,997,042 | ..oooroomrrrmmrrrmnne | werrrrrrreninn285 [ [ e 5.010 03/04/2004...| 03/15/2014...
94980V AA 6| WELLS FARGO BK NATL ASSN ......coccovmvnrrmnrrrmniinneirnerssisssissnssinns | cvveees [ oo | eovnvienns | AFE [ e 1,982,560 |........97.2771 ............1,945,540 | ............2,000,000 | .......... 1,983,679 | ..ooeevvmrvmrrmmrrnn | covrrvrercd 119 [ [ 4.860 04/19/2005...| 02/09/2015...
95709T AA 8| WESTARENERGY INC .....coovvvermrrrermreernnnrernneesssnesssnesssssnessssesssnsnees | seeeees [ oo | ceveirnne | 2FE | i 1,507,735 | ... 104.763] ........... 1,571,445 | ............1,500,000 | ...........1,510,505 | ..oooovrormmremrmnens f o f oo [ 0.800 06/16/2004...| 07/01/2014...
962166 BP 8| WEYERHAEUSER CO .. 11,104,600 |......106.139] ............1,061,390 | ............1,000,000 | ........... 1,094,867 | ....coovrrrmrrrrmmrins | werrrrrrrenac( 9 73B) [ s | 4.950 03/22/2005... | 03/15/2012...
982526 AB 1|WRIGLEY WM JRCO ... . . ...996,750 |.......97.371] o000 973,710 | ....ee..... 1,000,000 | oo 998,877 [ oo | v 121 s | 4.690 07/11/2005...| 07/15/2015...
00433) AA 3| ACCESS RDS EDMONTONLTD .......... C 1FE 664,621 | ......105.542] ..............064,734 | ..............629,829 | ...0.occ000ee664,382 | oo | cvvrriieneceen(239) [ o [ e 5.300 04/28/2005... | 09/30/2037...
060505 BX 1|BANK OF AMERICA CORPORATION I [o] AFE 799,816 |.......97.776 ] ....cc...... 782,208 | ....rrr00...800,000 | .oovvvriennnn 799,831 [ oo | o195 [ e 09/13/2005... | 09/21/2010...
064149 KT 3| BANK NOVA SCOTIA HALIFAX I [o] 1FE 995,600 2937 e [ e 05/02/2002... | 02/19/2007...
09972B AB 6|BOREALIS INFRASTRUCTURE .[Cl.. 1FE 668,295 (A1) [ B 03/09/2005... | 05/03/2011...
13321L AF 5] CAMECO CORP......cocerrrerrcernserirnneesnssessssnsssssesssssssssssesssssesssssssnes | seeeees C 2FE ...690,174 |......98.861] ...............682,141 | ..............690,000 | ...oooovrrrin890,182 [ oo | s L [ I 09/30/2005... | 09/16/2015...
135110 AA 2| CANADA LIFE CAP .....cosmirisrvenseissisissnsissssssssssssssssssssssssssssnssssns | anveens C AFE [ oo 1,725,285 |......112.290] ............1,684,350 | ..........1,500,000 | ...00ce000. 1,725,285 | ooovvvoorrrienrrirenes [ eovenrriinnsissnsiienns | v [ e 08/24/2005... | 06/30/2012...
135213 AA 4| CANADA SAFEWAY LTD .[Cl .. 2FE 719,158 | .......99.623 ....ceererern 717,286 | oo 720,000 | oo 719,194 [ | 37 [ [ e .| 11/04/2005...| 11/14/2008...
14006Z AA 5|CAPITAL DESJARDINS INC.... i [o] 15 =) [— 1,528,808 |.......98.920] ............1,528,314 | ...........1,545,000 | .........1,528,868 [ ...coooovrrerrmrrrrmnnce | werrrrrrrirnnncrnnnB0 | [ e 12/16/2005... | 03/17/2014...
23383Z BN 0|DAIMLER-CHRYSLER CDA o] Y 2FE 599,298 532 | oiirrer0rr800,000 | ooiirrrr599,298 | oo [ e s [ 04/08/2005...| 04/14/2008...
25690Z AC 8|DOFASCO INC i [o] 1FE ....400,000 ...388,240 [STSTTRRR BN 06/10/2005...| 06/15/2017...
35085Z AD 8]407 INTL INC MTN CDS... .[C].. ....549,615 627,990 (R ] [T P 11/30/2004... | 12/03/2035...
350863 AQ 9|407 INTLINC ... I [o] 1,257,403 (28,886) [ ...vvvvevererrieerriens | 10/29/2003... | 12/17/2007...
37184W AL 3| GENESIS TRUST LINE OF CREDITE AGENCY.. .[Cl.. 774,275 | oo 780,000 | v 780,000 [ oo f o [ e | o 03/09/2005... | 03/15/2010...
37638Q AC 8|GLACIER CREDIT CARD............. o] 551,546 | ..............550,000 | ....ccc000ri0 550,000 [ .oovvoooeveerirrermvrrins f v f v [ o 11/23/2004.... | 11/20/2009...
380881 AU 6| GOLDEN CR CARD I [o] 994,020 SRR B 04/13/2005...| 06/15/2010...
39138C AD 8| GREAT WEST LIFECO INC .......oonvvvvrrircrieriieesrisessisessssesssnees | ceevens C 1,116,306 (IN[CX)] R B 04/26/2005...| 03/21/2033...
44810Z AC 4|HYDRO ONE MED TERM NTS.......ooommrrreermmmeernnnessmneesnenessmneesnnns | ceinne C 1,924,698 (Ui HD ] [ I 04/25/2003...| 11/15/2012...
44810Z AP 5|HYDRO ONE MED TERM NTS .[Cl.. 663,040 | ..............620,000 | ....cooereree819,163 | oo f o [ | 05/16/2005... | 05/20/2036...
65409P AR 5INIF-T oo I [o] 774,041 [STSTTRRR BN 03/03/2005...| 03/17/2008...
866796 AA 3| SUNLIFE FINL INC .[Cl.. 461,133 (<)) [N P 11/16/2005... | 11/01/2035...
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST I [o] ,064,572 (LE:)) ST PO 04/06/2005...| 03/12/2037...
891160 FJ 7| TORONTO DOMINION BK ONT .[C] .. 2,167,382 (5. 878) [T I 05/09/2003...| 09/04/2012...
87656X AA 9 TATE &LYLEINTLFINPLC ..o | s D X 2,396,850 | ............2,500,000 | ... 2,477,596 | .ooooviviniosiiiiin | i 1,94 | [ 01/20/2005... | 11/15/2014...
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObliGations...........oiceeeisreenirie s sieesssiesssieesnes | e 307,429,945 | ... XXX.cooooo | oo 301,860,004 | ........296,837,514 | ........303,198,502 | ..........(287,255)] ......(1,352,734) | ..o | 0 L XXX [ XXX | XXX e 4,633,651 ] ....13,442013 ... DO S XXX..o.oee.
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
059478 AE 7| BANC AMER AUTO TR 2005-WF .......coocoermmmremrrninmerneenissnensnnneens [ vveeee | oo [ veeeennae 98.004 6,664,272 | ............6,800,000 | .........6,798,812 | ..oocrvoorrrreerrrrencs | o112 | e [ o 06/29/2005...| 10/18/2010...
06423R AQ 9| BANK ONE ONESERIES 2003-1 ........ccoovvemmrveenmmeersneeesmmeessneesssneess | eevees [ oo | covicvnne | 2FE | ........4,998,935 | ........99.015] ...........4,950,750 | ............5,000,000 | ........... 4,999,328 | .....ccoovvmmrrmmmmcas| o134 | | 01/30/2003... | 09/15/2010...
07383F 7W 2| BEAR STEARNS CMBS 2005-PW ........cccconmrevermmrrrmmneernneriennersnenes | evvvees [ | vovvienines 819,623 | oo | 82 | [ e 10/20/2005... | 06/11/2041...
125564 BY 9| CIT EQUIPMENT COLLATERAL .....coovvenreriirrreernneerneneessneesneenessnees | eevens [ | crviiinnns 5,819,420 | ..o | 27,545 | e | 12/15/2004.... | 12/20/2011...
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139732 EK 3| CAPITAL AUTO RECV ABN 200 ......ccoovmveerreirmrermereersneesseeessssenenns | ceveens . ..8,440,000 | .....c...8,439,967 | ..o | e 12 e [ e 3.710| MON.. 13,917 08/05/2003...| 08/15/2008...
14041P AQ 9| CAPITAL ONE PRIME AUTO RECEIVABLES...... 1,999,943 |......94.691] ............1,893,820 | ............2,000,000 | ...........1,999,960 | ...coirrrormmmeermmmens | v o | 3.110| MON.. 2,764 01/21/2004...| 11/15/2010...
244243 BN 0|DEERE JOHN TRUST 2005 19,998,191 |.......98.139] ...........9,813,900 [ ..........10,000,000 | ............9,998,344 | .....coccomrurrmmrres | o183 [ | 4.160 [ MON.. .18,489 05/19/2005... | 05/15/2012...
36828Q HW 9| GE CAPITAL MTG SERVICES, INC ... 6,864,992 |......100.082] ............6,836,601 | ............6,831,000 | ...........6,863,890 | ....ccoorrrmrmermmmees | corerrrrerranccs(804) [ s | 5.130| MON.. 20,677 07/16/2004...| 07/10/2039...
43812F AD 6|HONDA AUTO RECEIVABLES BV I . . 4,998,779 |.......97.471| ..........4,873,550 | ............5,000,000 | ............ 4,999,143 | ..ooorvrvimvrrimmnrnnc | w15 | | e 3.060 | MON.. ...4,250 04/15/2004...| 10/21/2009...
46625M A6 6]JP MORGAN COM MTG PTC 200 .. B . . 8,961,608 |........98.679| ............8,881,110 | ............9,000,000 | ...........8,961,567 | ..occevrrrrmrrrirmrreaec | corrirerrieees2B7 | v | oo 4.930[ MON.. .36,900 04/05/2005...| 10/15/2037...
552625 AC 9| MBNA ASSET BK NOTES 1998- ..... 5,507,813 |......103.009 ............5,150,450 | ............5,000,000 | ...........5,331,714 | cooorrrrrmrrivncranc | wirrneceenc(87,557) | o | oo 3.770| MON.. 14,667 05/12/2003...| 09/15/2010...
578876 AD 6| MBNA PRACTICE SOLUTIONS OWNERS TRUST 16,999,040 |........96.405] ...........6,748,350 | ............7,000,000 | ...........6,999,112 [ .cooooriirmmrrmvrns | v 72 s | e 4470 MON.. 113,907 06/23/2005...| 06/15/2013...
617451 CL 1| MORGAN STANLEY CAP 2005-H ..2,000,000 [ .00reie02,008,176 | cooovvorrveenriiinnns e [ v [ e 5.150 | MON ...8,675 11/17/2005... | 11/14/2042...
61745M VB 6] MORGAN STANLEY CAPITAL | ...coorrvviireirerensisisseseisssnissesessnnns ...6,000,000 X X [STSTRRRN BN 05/18/2004...| 09/13/2045...
68233L AC 3| ONCOR ELECT DELIV 2003-1 .10,000,000 9,993,928 (RICIA[:)] [ I 12/15/2004.... | 02/15/2015...
693401 AD 3|PG&E ENERGY RECOVERY FUNDING LLC .. ...8,000,000 [ ... 7,999,649 | ..oooovvvenrrireniinns | e YA IPURRRT PO 02/03/2005...| 06/25/2014...
92976B BL 5|WACHOVIA CMBS 2005-C22 ..... 2, 2,015,540 2,000,000 2,009,724 SO SRR I 12/15/2005... | 12/15/2044...
98152D BK 6| WORLD OMNI AUTOMOBILE LEASE . .3,430,287 3,370,537 3,430,956 (U4SK)) [ B X . .. 06/24/2004...| 07/12/2011...
80802T DH 8] SCHOONER TRUST SER 2005-4 CL A-1 ] A1,247175 (... 1,247,175 21,247,225 | 1247475 || e () L | .. ! 09/21/2005... | 09/12/2020...
4099999. Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed S€C........cooviieioiiiiiiscciiiiss | connene 108,965,783 | .. XXX.oooooo | covnee. 107,036,032 | .......108,749,181 | ....... 108,406,494 | ....ccovvveveeeen0 | oo (38,91 | O

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities

M[76110w MB_ 9
© [4299999. Industrial & Miscellaneous - Other Multi

4254515 |..... . 4,011,249
4254515 | .. XXX......

..4,236,706

6,840,000 | .
6,840,000 [ ... XXX....... | ..

337378 AB 9| FIRSTUNION 1999-C4 ..o | | 450,360 |

[4399999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities....

6,817,504 | [ r91,9ee){ [.... | 7.390] ........ 6.000] MON..

443,400 [ 12/15/2004...] 12/15/2031...]
6,817,504 [ oo 0] [0 [ 0 [ XXX [ XXX | XXX |

443,400 [ ... XXX...oonn. [ XXX........

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
07383F CV 8|BEAR STEARNS COS INC 8,102,500 7,084,258 (U (D) SRR ISR DR 7.780] oo 1.910{ MON.. ...544,600 | 12/15/2004...| 02/15/2010...
207678 AE 3| CONNECTICUT RRB TR 2001- 6,611,250 6,079,067 (QUA(0)) o I 6.210 3.300| MJSD. ...372,600 | 12/15/2004...| 12/30/2011...
22540A SN 9| CREDIT SUISSE FIRST BOSTON 5,863,153 5,681,441 (41,598) [ ..o | e | s 7.545] .......... 6.500 | MON.. 01/18/2001...| 04/15/2010...
23322B FE 3|DLJ COMMERCIAL MTG 1999-C ... ((PZC15) ) RN ISR DR 7.300] ......... 6.530| MON.. 11/01/2002... | 06/10/2032...
61746W_BF 6] MORGAN STANLEY INSTL FD INC (539N | o L L, 7.570].......... 6.550| MON.. | ... 01/19/2001...] 12/15/2009...
4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec ,736,255 | ... XXX....... | ..........35,021,783 | ..........32,582,000 | .........33,724,678 | .......ccoeoeee00 | e (197,612) XXX XXX XXX...| ..........203,550 | .......2,378,985 | ..... XXX.....
4599999. Total - Industrial & Miscellaneous (Unaffiliated).......... v sssesssnes | cees 463,226,498 | ... XXX....... | .......454,379,428 | ........448,155940 | ........456,383,884 | .........(287,255) ...... (1,764,350) XXX L XXX XXX...f ........5,410,580 | .....20,183,976 | ..... DO S
Totals
5499999. Total - Issuer OblgatioNS. ..........coiooiiiiiiiiicci i | 481,189,377 .. XXX.ooooo | oo 475,121,284 | ........ 466,288,136 | ........ 475,277,271 ] .........(287,255) | ....... (2,028,831 .... .0 XXX ] 6,829,405 | ...... 19,113,096
5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities. .312,898,300 | ... XXX..... .308,308,905 312,337,171 | ........312,405,056 0 XXX... 2113543 | .......8,416,268
5799999. Total - Other Multi-Class Residential Mortgage-Backed Securities...... 4,254 515 [ ... XXX..... 4,011,249 ...3,087,245 ..4,236,706 0 XXX... 45,012 ...258,244
5899999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities..... .6,840,000 | ... XXX..... 6,450,360 6,000,000 | .. ..6,817,504 0 XXX... .36,950 ...443,400
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. 5,736,255 | ... XXX..... 5,021,783 | . .32,582,000 | .. 33,724,678 0 XXX... 203,550 | ........2,378,985
6099999. Grand Total = BONGS. ......veeuiereeirrees e eeesssessssssesssreess st sttt st sesnssnnssas | sesses 840,918,447 | ... XXX.coooor | covvenes 828913581 | ........ 821,194,552 | ........ 832,461,215 .0 XXX ] s 9,228,460 | ...... 30,609,993
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Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 1 12 13 14 15 16

F

o Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIpP o of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date

Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
74022D 10 0| PRECISION DRILLING CORP .......ccvvrerermrereninsseesssessssssessssssssssssnns | aeevenns C. 3,500.000 133,022 38.006 .133,022 . ... | 12/16/2005.
013716 10 5| ALCAN ALUMINIUM LTD NEW ......ovmrvirrmminmeeneresssensseensssssssseenssnes | veeees (O3 I 10,800.000 515,808 47.760 .515,808 (28,104) ....| 12/01/2005.
046346 20 1|ASTRALMEDIAINC ..ooooivirireiieriieecessesiseeessssssseesssssssssesssssssnees | oeeeees (O3 IS 7,700.000 235,928 30.640 ..235,928 (14,938) .| 05/07/2004.
05534B 10 9|BCE INC (O3 I 19,800.000 551,826 27.870 .551,826 (16,853) | . 12/16/2005.
063671 10 1|BANKMONTREAL QUEBEC.........coccooomimviierirrrirnenrinensiinns C. 9,500.000 617,500 65.000 B17,500 | e 511486 [ s [ e 15,367 [ [ e 11/30/2005.
064149 10 7|BANKNOVA SCOTIA HALIFAX . (O3 IS 23,600.000 ..1,088,904 06/23/2005.
067901 10 8|BARRICK GOLD CORP C. 22,400.000 2725984 | 525,068 [ oo | e 5485 [ [ i, . 08/16/2005.
09067J 10 9|BIOVAIL CORP C. 3,900.000 .107,367 (15,548) | . 11/10/2005.
10549P 60 6|BRASCANCORP .......coccommrvrmrrrernnnnens [OF IS 4,950.000 ..249,134 35541 |. 05/08/2003.
124765 10 8|{CAEINC oo C. 20,500.000 ..150,060 (12,506) | . 08/29/2005.
13321L 10 8|CAMECO CORP C. 317,297 10/31/2005.
136069 10 1|CAN IMPERIAL BK OF COMMERCE C. .527,229 04/01/2003.
136375 10 2| CANADIAN NATL RY CO ...coirverreermeeensseenseeeessssssseessssssssessssssssssnes C. ..866,202 07/25/2005.
136385 10 1|CANADIAN NATRESLTD .. C. ..654,984 11/03/2005.
136457 10 0|CANADIAN PACRYLTD ... C. ..526,068 07/28/2005.
136681 20 2|CANADIAN TIRE LTD C. ..295,000 11/14/2005.
292505 10 4|ENCANA CORP ...oooiiiviirricrieinisessessisssssnessins C.|......21,000.000 | .............. 1,103,760 | ........cc.....52.560 | ..cooorionn. 1,103,760 10/21/2004.
29250N 10 5|ENBRIDGE INC C. 222,017 05/13/2005.
30224T 87 1|EXTENDICARE INC - C. . ..234,240 08/16/2005.
306104 10 0|FALCONBRIDGE LTD... C. 6,500.000 201,955 31.070 ..201,955 09/16/2005.
318071 40 4|FINNING INTLINC ..oovvvoeereeeiieseesseeeiess e ssessnees C. 3,300.000 122,562 37.140 .122,562 05/08/2003.
380956 40 9|GOLDCORP INC NEW (O3 I 15,600.000 404,040 25.900 .404,040 06/17/2005.
449586 10 6|IGM FINANCIAL INC C. 6,300.000 290,556 46.120 ..290,556 10/30/2003.
453258 40 2|INCOLTD ..cooiiiiieeieeeceeiseeeeesiisseessesins (o3 I 7,200.000 363,600 50.500 ..363,600 04/18/2005.
56501R 10 6| MANULIFE FINANCIAL CORP  ....ccosvrviirrernmeereeeineeesmessssenessensesneees | seeeenns [OF I 22,900.000 | ...oovvvvrneee 1,563,383 ... | 11/04/2005.
65334H 10 2|NEXEN INC . C. 214,335 .| 12/02/2005.
656568 10 2|NORTEL NETWORKS CORP ... C. 323,405 09/08/2005.
707885 10 9|PENN WEST ENERGY C. 7, 240,030 06/15/2005.
T1644E 10 2| PETRO-CDA ..ottt sss st sssssesssssssssssssnnss | sreeeees (O3 IS 19,100.000 891,015 . | 12/06/2005.
73927C 10 0| POWER FINANCIAL CORP.........oevvvrrrermerrieeesmenesssssssssessssnsssssssssnens | aeevenns (O3 IS 10,600.000 354,040 . 05/08/2003.
775109 20 0|ROGERS COMMUNICATIONS - CL B.. C. 5,800.000 777,360 49.200 ..777,360 11/16/2005.
780087 10 2|ROYAL BK CDA MONTREAL QUEBEC C. 6,100.000 | ...ocovvvrenne 1,462,042 | oo 90.810 | .ooverernee 1,462,042 11/30/2005.
78460T 10 5| SNC-LAVALIN GROUP INC .....osvvvvreirieisneiiieesessseessesssssssessssssssnsens | avveinns (O3 [P 1,600.000 122,080 76.300 .122,080 ..| 11/15/2005.
82028K 20 0|SHAW COMMUNICATIONS INC C. 9,600.000 242,208 25.230 ..242,208 04/06/2005.
822567 10 3|SHELL CDALTD ..occoovvvvrvrrrrrennns (O3 I 11,100.000 466,755 42.050 466,755 06/14/2005.
82509W 10 3|SHOPPERS DRUG MART CORP (O3 [P 9,100.000 400,218 43.980 .400,218 05/07/2004.
866796 10 5|SUN LIFE FINANCIAL SVCS CAN ......oommiierreineeeneeenseessseesssssesenees | eeeees C. 23,600.000 947,068 ..947,068 .| 11/17/2005.
867229 10 6|SUNCOR ENERGY INC .....cooirieirrriieeiiineeiieeeenseseseeeesssssesssssssnsessnns | nneees (O3 I 18,200.000 10/24/2005.
873028 10 4|TSXGROUP INC ...ooooiverrrrereerneceseeesseeessseesssneenens C. 6,800.000 04/04/2003.
87425E 10 3| TALISMAN ENERGY INC ....ovvorierrrceseeeineeeseeessesesiseenenes C. 9,200.000 12/09/2003.
878742 20 4| TECK COMINCOLTD ..oovorrierrererissenssseessesssssessssssssssssssssssssssssssnas | reeeees C. 8,600.000 .1 10/29/2003.
87971M 10 3| TELUS CORPORATION ......oouvvimrrereriemeeessessssesssssessssnsssssssssnsssnenes | seseenns (O3 IS 15,400.000 11/14/2005.
884903 10 5|THOMSON CORP ......cccooommmrermrrrirrinnienns C. 8,800.000 10/31/2005.
891160 50 9| TORONTO DOMINION BK ONTARIO (O3 I 21,900.000 05/26/2005.
89353D 10 7| TRANSCANADA CORP C. 8,400.000 ..57,540 04/01/2003.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliate 5,222,418 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
43384# 10 2]HOBBS BROOK MANAGEMENT LLC ....oooooooecccccveersessssssnesessessesses [, [ 1,000 | i | | s o L | (0 I A 10/31/2000.
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliate 0 0 [ 0 0 0 0 [.XXX.... [ . XXX
7299999. TOtAI = COMMON SHOCK. ..ttt eet sttt e 23,994,859 ,994,859 | ............15,008,601 ...5,222,418 5,222,418 0 [ XXX [ e XXX
7399999. Total - Preferred and Common Stock 23,994,859 23,994,859 | ... 15,008,601 ...5,222,418 5,222,418 0 [.XXX.... [ ..XXX.......

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

..... 19, the total $ value (included in Column 8) of all such issues $.....9,569,985.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912827 7L 0|U S TREASURY NOTE 4.875 02/15/2012 ... 05/25/2005........ LEHMAN BROS... 400,000 5,656
912828 AU 4|U S TREASURY NOTE 3.875 02/15/2013 ... .| 11/03/2005........| LEHMAN BROS... 4,500,000 18,111
912828 BF 6|U S TREASURY NOTE 2.375 08/15/2006 ... .| 05/16/2005........| MERRILL .220,000 1,299
912828 BR 0|U S TREASURY NOTE 4.250 11/15/2013.... 08/31/2005........ BARCLAYS US 151,060
912828 CA 6(U S TREASURY BOND 2.468 02/15/2014. 06/30/2005........ JP MORGAN. ..ottt 23,370
912828 DC 1|UNITED STATES TREAS NTS 4.250 11/15/2014.... .| 10/03/2005........| LEHMAN BROS............coconneeens 81,997
912828 DP 2| UNITED STATES TREAS NTS 4.000 03/15/2010 .| 04/12/2005........| MERRILL 5,807
912828 DV 9| UNITED STATES TREAS NTS 4.125 05/15/2015 .| 10/03/2005... 135,716
912828 EE 6| UNITED STATES TREAS NTS 4.250 08/15/2015.......cccvecvsinesssiesininiscissscicncnne | v | 09/29/2005........ | MORGAN STANLEY......ooiiiiiii i 11,549
0399999. T0tal = BONGS = U. S GOV, ettt L6 oL L EE L Lt L EE L L L EELE Lttt 434,655
Bonds - All Other Government
110702 CC 6|BRITISH COLUMBIA PROV MTN 5.450 08/17/20.... . |C... 07/22/2005........| RBC DOMINION........ccoovovrmrrrrricrnererciennne 83,616
135087 VW 1| CANADA GOVT 8.000 06/01/2027 C . [ 12/13/2005... 13,241
135087 WH 3| CANADA GOVT C . | 05/25/2005........ 70,326
135087 WL 4| CANADA GOVT 5.750 06/01/2029 ..|C... 11/22/2005........ TD SECURITES.. 8,644
135087 WR 1| CANADA GOVT 5.500 06/01/2009 ... .|C.... 11/22/2005........ RBC 11,202
135087 XD 1| CANADA GOVT 5.750 09/01/2006 . C . [ 02/28/2005........| CIBC 27,194
135087 XH 2| CANADA GOVT 5.250 06/01/2012 C . | 09/02/2005... 28,821
135087 XM 1| CANADA GOVT 5.250 06/01/2013 .. C . | 06/01/2005... 5,139
135087 XN 9| CANADA GOVT 4.250 09/01/2008... C . | 11/22/2005... 4,206
135087 XS 8| CANADA GOVT 5.000 06/01/2014 .. C . [ 11/22/2005........ 32,547
135087 XT 6| GOVERNMENT OF CANADA SER XT69 . |C.... 01/28/2005........ 12,462
135087 XU 3| CANADA GOVT 3.000 06/01/2006 ..|C... 05/25/20065........ 33,544
135087 XX 7| CANADA GOVT 4.500 06/01/2015 .. C .| 12/13/2005........ 79,437
135087 XZ 2| CANADA GOVT 3.000 06/01/2007 .. C . [ 12/13/2005........| RBC DOMINION 3,279
135132 AL 9| CANADA MTG & HSG CORP MTN 4.300 04/01/20.. .|C.... 05/10/2005........ RBC DOMINION 618
135148 AT 1| CANADA MORTGAGE ACCEPTANCE CORP C.. 07/19/2005........ RBC DOMINION 5,486
13521) AA 9| CANADA POST CORP 10.350 03/15/2016 C . [ 11/18/2005........| RBC DOMINION 9,196
683234 SL 3| ONTARIO PROV CDA 5.850 03/08/2033 ...........ccoemmrmemmerenerineersssersssesessenies C .| 07/12/2005........| CIBC 34,321
748148 RL 9| QUEBEC PROV CDA 5.750 12/01/2036 ... C . [ 12/08/2005........| RBC DOMINION 945
803854 JA 7| SASKATCHEWAN PROV CDA 5.800 09/05/2033 ........ccomiririmsressammssiisssssasssssns C.. 12/14/2005........ RBC DOMINION 7,925
1099999. Total - BONAS = All OtNET GOVEIMIMIEN. ...t sttt ettt s eS8t fheeEseEEE oLt e e Dbt b L Ef L4 EE £ EE o EE DL E L HLE 1681 EE b EE L1 f 4L 188 bt bbbttt snnns | neesssssssessnsssnssssnssene s nssnss OOy DOOPADD_| eussesasrssssrssenssssessrsnssssssesneeressd Gy DD,000 | tovivesireisirssiississisiiscne s 472,149
Bonds - States, Territories and Pc ions
11070Z DF 8|BRITISH COLUMBIA PROV MTN 5.150 12/18/20 . |C... 02/15/2005........ CIBC. 14,347
56344Z JT 7|MANITOBA PROVINCE ........ccoooonsirermrrinnnens ..|C .1 09/22/2005........| T D SECURITES........... 6,116
563469 EX 9| MANITOBA PROV CDA 5.200 12/03/2015 ............... ..|C . | 05/05/2005........| RBC 15,194
642866 EF 0| NEW BRUNSWICK PROV CDA 8.750 05/12/2015 .. C .| 03/30/2005........| CASGRAIN CO..... 11,998
683234 KG 2| ONTARIO PROV CDA 7.600 06/02/2027 ..|C . [ 02/15/2005........| CIBC 24,394
683234 VR 6| ONTARIO PROV CDA DEBENTURE C .| 01/31/2005........ | LAURENTI.... 7,636
683234 WM 6| ONTARIO PROV CDA .......... C.... 05/24/2005........ LAURENTI.... 10,531
803854 JF 6] SASKATCHEWAN PROV CDA 5.250 06/03/2014 .. |C.... . | 05/05/2005........ BANK OF NOVA SCOTIA.......coocvviiieen, 15,340
1799999. Total - BONAS - StAES, TEITIHOMES & POSSESSIONS. ... cuuiiesiiesiers et et sses s seesees et st s sttt eeteeE s seEssEEse0E 4848 oo EEeEE oL E oL E o888 Ef oL E 18 Ef£EEE o EE L1 E £ 8L b bbbt 105,556
Bonds - Political Subdivisions of States
13509P AK_9| CANADA HSG TR NO 1 3.550 03/15/2009  ....ovveeueeeermeeereeesseeeessseesssneessnseeeens [CR—— | 02/15/2005........ RBC . ceteeteeeseeeseeees st sss st sss s 31,225
683254 AA 4| ONTARIO STRAT INFRASTRUCT 4.600 06/01/20....c..cccvucccvscienisirccniincsisiicenee | Covvvviiennan | 02/17/2005. .. | LAURENT L oo | v | evssnnennssssnsenssensnen 498,048 | e 500,000 i
2499999, Total - BONdS - POlitiCAl SUDGIVISIONS Of STAIES.........c.reiieieeeeceiie sttt sttt et essesessessesesssessssssensenssssssenssnsassesans  sesessssessssassassossesssssesossesnsanssessssnssesassoeseesesoesessee et aeseeseane e seeseesesaesees st as et et s s sns et e sessesantansassnssresnsas 31,225
Bonds - Special Revenue and Special Assessment
17305E CU 7| CITIBANK CREDIT CARD ISSUANCE TRUST 4.75 .| BARCLAYS US ....9,984,700 10,000,000 | voorveeerrireeeseeee e
3128K7 U5 5|FHLMCPC GOLD COM 5.000 09/01/20.................. .| WAMU CAPITAL... ...16,816,663 17,594,678 31,768
3128MM CK 7|FHLMC PC GOLD COM 5.000 09/01/20 e | BANKAMERICA.....occvveieienne ...25,068,359 62,500
3128P7 BH 5|FHLMC PC GOLD CAS 6.000 12/01/20. 12/12/2005........ LEHMAN BROS.......oorvereerneeesnseeesneessssesssnsesssesssnnes 22,065
31297S R6 4|FHLMC PC GOLD COM 5.000 08/01/20 10/14/2005........ BANKAMERICA.........o.ornrvrerrirsriionn. 23,309
312970 3C 2|FHLMCPC GOLD COM 6.500 05/01/20 .| 05/31/2005........| MERRILL 7,730
3134A4 UU 6| FEDERAL HOME LN MTG CORP 5.000 07/15/201 .| 09/16/2005........| BARCLAYS US ...10,339,850 86,806
31404N GC 4|FEDERAL NATL MG 4.000 08/24/2005........ DEUTSCHE BANK .....9,709,560 20,393
314058 CT 9| FNMA PASS-THRU LNG 30Y 6.000 06/01/20 06/30/20065........ COUNTRYWIDE..........oiiiiiimiirieineeieeeeessesssesssssssesssesssssssessssssssessssssssssssssssssns | seesssesssessssssnsssessnessssssesssesssessssesssness | osssssesssessssessnssssesssnsssnsssnsessenens 8,856,212 18,695
314058 CU 6|FNMA PASS-THRU LNG 30Y 6.500 06/01/20 . 07/15/2005........ | DAIN RAUSCHER........cccmirviireereriinseisesissssssssessssssssssssssssessssssenes ...5,491,776 ...5,298,065 9,566
31406B MW 7| FNMA PASS-THRU LNG 30'Y 5.500 01/01/20 01/11/2005........ MERRILL 5,132,505 9,410
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CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
31406D E7 7|FNMAPASS-THRU LNG 30Y 4.500 12/01/20........coouevmmrermnreerameermsseisassssssnnens | ceveernesenns 02/25/2005........ JP MORGAN.......coovvviees sttt sssssnes ...10,234,285 17,153
31406V 7M 2| FNMA PASS-THRU INT 15'Y 5.500 06/01/20 07/11/2005........ COUNTRYWIDE ...16,725,506 35,352
31406V DP 8| FNMA PASS-THRU LNG 30 Y 6.500 05/01/20 .| 05/31/2005........| COUNTRYWIDE 11,323
31406W 2M 5| FNMA PASS-THRU LNG 30 Y 6.000 06/01/20 .| 06/30/2005........| COUNTRYWIDE 19,884
34527R KY 8|FORD CREDIT AUTO TR 2005- 4.640 04/15/20 05/05/2005........ DEUTSCHE BANK OO 26,809
449182 BK 9| HYUNDAI AUTO RECV TR 2005 4.180 02/15/20 06/29/2005........ DEUTSCHE BANK ... sessssissssssssssssssssesssssssssssssssssssssnnssss | sesessnnessmmnssssnnssssnsssssnssssnssssnssssnsssnnes | evsnnmnsssnnnsnnsssssnnsnsssssnsssnensnh 999,312 [ iiiinciscsnciesisnesinnen005,000,000 [ oo
46625Y SF 1| JP MORGAN COM MTG 2005-LD 4.959 08/01/20 . 08/16/2005........ [ J P MORGAN. ......cooomrrritrrecssinnssesessssesssssssssssssssssssssssssssssssssssssssssanas 14,257
575800 AE 7|MASS RRB TRUST 2005-1 4.400 03/15/2015 [ 02/15/2005........ | GOLDMAN ....cooivriirriieeeieeeisiessssissssssssssssssssssssssssssssssssssssssssssssssssness | connesssnssssssnsssnsssssnsssnsssssnssssanssssnnsssns | sonsesenssssnnssssennssnssssennsssnnsssnnsdh 998,648 [ ovviviissiisnreiissvisneriieninnssn8,000,000 | oo
745268 L8 3|PUERTO RICO ELEC PWR AUTH 5.250 07/01/20.. e 04/06/2005........ LEHMAN BROS... A4 5,833
3199999. Total - Bonds - Special Revenue and Special Assessments eeeeeeeaeeseueseereetaseneenaess et eesareeeeesee e aereeesesaseeeserae | SAessesesessesiesacsssssaseasesteessetastartetstrese s et e AaLeeeAeeAe e eeAee A e e et Le LAt A e AeeAeEAe A en e e A st s e s A e eeseeeseeeetansares 178,655,210 422,853
Bonds - Public Utilities
[ 00433 AB 1] ACCESS RDS EDMONTON LTD 5.811 09/30/2037......cccorreesseseccceeeeceeeessssssecece | [ [12/02/2005........ ] RBC DOMINION.......cooorosssssecsceeeeeeeeeesssessseeeeeeeeesssssssseeeeeeeeeeessssses | e 500,000 159
[ 3899999. TOHAI = BONGS = PUDIC UHHIES ... ...ttt ettt E A E 11 £ eEEE £ £ HEEEE 1L AL oL Lo EE oL £ EEE oL EE 1L 4L EE 4L L 4L L4 AL ALttt | R 500,000 | 159
Bonds - Industrial and Miscellaneous
00184A AB 1| AOL TIME WARNER INC 6.750 04/15/2011 03/22/2005........ MORGAN STANLEY .....oocvotreererimsneesnesssssesssssssssssessssssssesssssssssssssssssnsssssssssns s 544,975 500,000 15,281
00209A AG 1|AT&T WIRELESS SVCS INC 8.125 05/01/2012 07/29/2005........ VARIOUS.....ooivecimrerinmisnescesssssesssssssssssssssssssssssssssssssssssssssssssnss .....4,435,565 ...3,750,000 110,252
0258M0 BY 4|AMERICAN EXPRESS CR CORP 5.000 12/02/201. ol 11/29/2005........ CITIGROUP.......ormerrrererereeesssnsssessnsssssssssssssssssssssssnsnnes 1,000,000 [ ..oorrveeormnrrieesereisesereee
026874 AT 4| AMERICAN INTL GROUP INC 4.250 05/15/2013..... .1 03/31/2005........ | MORGAN STANLEY ......ooorrrrirmmnrriesisrssssssesesssssssssssssssssessssssssesssssssssssssssees e 2,837,030 ...3,000,000 46,278
03958Q AC 2|ARCHSTONE-SMITH OPER TR 5.625 08/15/2014 . 04/07/2005........ | WARBURG..........covvveoeeeeereeenseereeessssseessseessenssssssssssssesssssasneees s 1,529,895 ...1,500,000 13,359
059478 AE 7|BANC AMER AUTO TR 2005-WF 4.300 10/18/20 .| 06/29/2005........| BANC OF AMERICA . e 6,798,700 006,800,000 [ ..oovooiiriiiens
060505 BG 8| BANK OF AMERICA CORPORATI 5.250 12/01/20 .| 03/16/2005........| VARIOUS.........ccoocorrmns 3,581,145 ...3,500,000 52,135
06406H AY 5| BANKNEW YORK MTN BK ENT 4.950 01/14/201 .| 12/08/2005........| DEUTSCHE BANK et 1,995,520 22,000,000 [ ..orveverrrenienerieeeeeinieenes
07383F 7W 2|BEAR STEARNS CMBS 2005-PW 4.674 06/01/20 10/20/2005........ NOMURA SEC ....4,819,141 5,000,000 15,580
073902 CE 6]|BEAR STEARNS COS INC 4.500 10/28/2010 ... 09/29/2005........ 2,250,000 43,875
079860 AG 7|BELLSOUTHCORP ...ccoooommrrrrerriereeriiennis [ 0411972005........ | VARIOUS........oooriiiiirnniis it ssssssnns 5,489
111021 AD 3|BRITISH TELECOMMUNICATION 8.125 12/15/2! . 04/19/2005........ | LEHMAN BROS.........coooomrrermrrecersnssreessssesnssssssnssesssns 29,545
125581 AR 9| CIT GROUP INC 5.000 02/01/2015 03/28/2005........ CITIGROUP.........omrrririiieeeies e sssssssnes 8,333
126650 AV 2| CVS CORP 4.875 09/15/2014 09/27/2005........ BONDS DIRECT.......ommrreeermnreresnnsnsesssnne 2,031
14911R AH 2| CATERPILLAR FINL SVCS COR 4.300 06/01/20..... . 06/09/2005........ | J P MORGAN........ooieiriiiieirnseeisneessnesesessessssessenssssnsesssssessssssssssssssnsssssssssns | connessmmnseesnnsssnnnssssnnsssnssssssssssanssssnnsssns | sonsessnnssssmsssssenmssnnsssssnsssnnsssnnesss 097,010 i 1,000,000 | oo
172967 CQ 2| CITIGROUP INC 5.000 09/15/2014 .......ccovvvnrvevennns .| 02/07/2005........ CITIGROUP........oimmrreerserrernrane 30,000
20029P AN 9| COMCAST CABLE COMMUNICATI 7.125 06/15/20 .1 03/24/2005. MERRILL. .....comemvveeeereeeesnes e 10,391
20825C AE 4| CONOCOPHILLIPS 4.750 10/15/2012.........ccrvvvvvnene .| 03/21/2005........ CITIGROUP........commrrirrnrrirrnrriianns 62,938
22237L PA 4| COUNTRYWIDE HOME LOANS MT 4.000 03/22/20 .| 03/30/2005........ | BONDS DIRECT 2,000
22541L BH 5| CREDIT SUISSE FIRST BOSTO 4.875 08/15/20. 09/29/2005........ WARBURG.........ommriiriiineisississsesssssssssssssssssssssssssssssssssens 12,729
244243 BN 0| DEERE JOHN TRUST 2005 4.160 05/15/2012 05/19/2005........ MERRILL. .....coomervvveerreeeeereesesseeessseessensseeesesssessssssssssesssssssnesssssssesssssssnesssssssnssssssss. | sosmssnmeesssssmmsssssssnnsssssssssessssssmsssssssssnesss | eoveesssssssssssssasmsssssssssesssssamsssonss 9,998,191 10,000,000 | cvoouveereirreesseeeseeeeeeeeees
25156P AF 0| DEUTSCHE TELEKOM INTL FIN 5.250 07/22/20 . 04/19/2005........| GOLDMAN .......ccoommrrvrrmmrrrrierranee ...1,000,000 13,125
25746U AU 3| DOMINION RESOURCES INC .| 06/15/2005........| GOLDMAN ,000,000 [ covvvvveveeersreeessensrsseneeenee
264399 EM 4 .| 04/20/2005........| WARBURG . ,000,000 3,533
268766 BZ 4 . 04/19/2005........| CITIGROUP............cooeumrrrverrrerrrrenns ,500,000 7,323
293791 AN 9 1] 03/23/2005........ [ VARIOUS........voooriveineesisssesecssssssssssssssesssssssssesssssssssssssssssssssss ...2,000,000 52,578
31410H AS 0 03/17/2005........ CITIGROUP........omrrrieicieeiese e sssssennes 2,000,000 62,938
345397 TX 1|FORD MOTOR CREDITCO ........ 11/02/2005........ GOLDMAN ....ooorrevereieisenecssesssssssssssssssssssssssssssssenes 2,000,000 36,833
369604 AY 9| GENERAL ELEC CO 5.000 02/01/2013 .| 09/26/2005........| BONDS DIRECT. 40,278
36962G R3 0| GENERAL ELEC CAP CORP MTN 4.250 06/15/20 . 06/01/2005........ | DEUTSCHE BANK........covvivmrreirrsenrcssnsessmssesssssenssssssssssssssssssssssssssssssnenes | svsssssnmssssssnmnsssssssssssssssssssssssssssnssssnss | svsssesssssnssnsssssssssssssssessssnnnnssn 993880 [ vviinsrerviinneerenssssnrnesinsessrenenss 1,000,000 | sovicerevvresnisessiinsssereesssnennnenns
37247D AE 6| GENWORTH FINANCIAL INC ..... 04/21/2005........ BONDS DIRECT S 36,616
373334 GA 3| GEORGIA PWR CO 5.250 12/15/2015 11/30/2005........ BANKAMERICAL........oovvvviinrcessessisssesssisssssssssssssssssssesssssssssssssssssssssssssssssses | svssssmsssssessssssnmssssssssssssesssssssssnnes | soessssssssssesssssensssssssssssssnssssnn 990,820 [ vinnverveesssnreesssssssereinsessesrnnss: 1,000,000 | sovecoreeveessnseeseenssssseesnnsennnnnns
38141G EA 8| GOLDMAN SACHS GROUP INC 5.125 01/15/2015..... L 0712/2005........ | GOLDMAN w.....ooorrrrvvirnecessseseisssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | snsssssmmssssssssssssssssmsssssssanssssssssssssssnnss | sismmessssssmnnsssssnsnssssssssesssssnnns 2yD2H28 [ reiimsrrrressersessssmnnssesssnnsssssssssi2yD00,000 | soveeessenveeessssesesesssssssesssssesseenns
38143U AB 7| GOLDMAN SACHS GROUP INC 5.150 01/15/2014..... .| 03/07/2005........| GOLDMAN 11,802
402740 AA 2| GULFSTREAM NAT GAS SYS LL 5.560 11/01/20 [ 10/19/2005........ [ VARIOUS......o.vovrrriveinrecissesccnssssssssesessssssssesssssssssssssssssssssssssssssssnnssssnnsas | svsssssmmsnnsssnnsssssssssssssssssssssssssssssssnnss | svsssesssssnssnsssssssssssssssessssnnnnss2y000,970 [ rvvinsrrrvisnnrseensssnreesnneeen 002,000,000 | sovecererveeesnnsessienssseseessssnesinenns
441812 KD 5|HOUSEHOLD FIN CORP 4.750 07/15/2013 .| 04/07/2005... 17,219
456866 AS 1|INGERSOLL-RAND CO 4.750 05/15/2015 .. .1 05/24/2005........ | BANKAMERICA........oosrvvverreieinssirissnssssmssssssssssssssssssssssssssssssssssssssssssssnesssss | svsssssmmsnnsssnnnssssssssssssssasssssssssssssssnnss | sosssessssssssnssssssssssssassessssssnsesss ;992,800 [ rvcinsrrriennerreensssereerisnneien 002,000,000 | soveveresreersmnsessienssseseeenssesinenns
46625H CE 8| JPMORGAN & CHASE & CO 4.750 03/01/2015 03/03/2005........ 3,431
46625M A6 6| JP MORGAN COM MTG PTC 200 4.920 10/01/20... 04/05/2005........ 3,827
494553 AC 4| KINDER MORGAN INC 5.150 03/01/2015 .| 04/20/2005... 5,150
52517P VV 0| LEHMAN BROTHERS HOLDINGS ............ . .| 04/20/2005........ 8,400
534187 AP 4|LINCOLN NATL CORP IND 4.750 02/15/2014 ........vvveerrrrrrecrmmeneiermsseresesnnnnees . 01/20/2005........ 45,178
574599 BC 9| MASCO CORP 4.800 06/15/2015 06/08/2005........ 200
578876 AD 6| MBNA PRACTICE SOLUTIONS OWNERS TRUST 4.4... 06/23/2005........ | BANKAMERICA. ......oossrrvevrserresnnsiesmissssessssssssessssssssssssssssssssssssssssssssssssssssseess | sossessssssmssssssmsessssssssssssnssssssssasssssss | seenmsnesssnmssssssssssssssssssnsessssssss:0,999,080 | rovvierinnsvreeinnsnnreesnsessessssnnnnennns 15,000,000 | oo
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59018Y UW 9| MERRILL LYNCH CO INC MTN 5.000 01/15/201.........ovvumrrmerrrerisrereermressesssssens | veernninsinnns 04/19/2005........ VARIOUS........ooorriiiiireesissssssssssssssss s ssss s ssss s ssss s ssssnes 33,958
59562V AH 0| MIDAMERICAN ENERGY HLDGS 3.500 05/15/200. 04/21/2005........ BONDS DIRECT.......oerverererrerrserierseennns 15,183
617451 CL 1|MORGAN STANLEY CAP 2005-H 5.205 11/01/20 | 1117/2005........ | J P MORGAN......cereeieee i 8,387
61748A AE 6| MORGAN STANLEY 4.750 04/01/2014 .......cvvvviereirierirerirsesiiesnissssseseessesniens .| 07/12/2005........| VARIOUS..........cccoormvenns 85,104
634902 LM O|NATL CITY BK CLEVE SR MTN 4.500 03/15/20 03/01/2005........ CITIGROUP.......oooirieeeereieseeesseeessssssssssssesssssssssssssssnsssssssssssnsssssssssnnsssnnnees | sommmssssnnesssnssssssnessnssssnssssanssssnsssnnesses | nmmessmnssssennssnnssssanssssnnssssnesssss 3,000,000 | eovonreeernnmeennneernneeensenesnnennnneeen,000,000 [ 1oivesoiioociecie s
652482 BG 4|NEWS AMER INC 5.300 12/15/2014 03/21/2005........ GOLDMAN ..ottt sssnsieees 16,342
693401 AD 3|PG&E ENERGY RECOVERY FUNDING LLC.. . 02/03/2005........ [MORGAN STANLEY ......osirrerrrimrrererimnneesseesssssesssessssssssssssssssssssssssssssansssss | conmeesnmssesssnsssnsssssnnsssnsssssnssssssssssnssssnns | nonsesnnsssnmsssssensssnssssssnnssnnsssnne [5999,092 [ ivviinsviennecnnsnninnersinseeennneenn8,000,000 | covoonvcenciiiecisseeieseeenseceens
69347U AC 4|PNC FDG CORP SUB MTN BE 5.125 12/14/2010. [ 12/07/2005........ | GOLDMAN ....corivriirriieeieinesisssessssissssssssssssssssesssssssssssesssnsssssssssssssssness | coenessnmsssssnnsssnnsssssnsssnsssssnssssanssssnssssns | sonsesssnssssmnssssennsssnsssssnnssnnsssnnesss 999,610 [ vovriiinsiiisnreiinssiisnesiiissinnnennn 1,000,000 | oo
694308 GD 3| PACIFIC GATEWAY EXCHANGE INC .| 04/05/2005........| GOLDMAN 4,933
724479 AG 5|PITNEY BOWES INC 5.000 03/15/2015 ... .| 05/17/2005........ | BONDS DIRECT......c.commeverrrrermreeereeeeneeens 8,056
73755L AC 1| POTASH CORP SASK INC 4.875 03/01/2013 . 03/22/2005........ [ WARBURG...........cooerverrrireeriessiiee s ssisssssssssssss s 3,656
7425A0 A5 9| PRINCIPAL LIFE GLBL | MTN 5.250 01/15/20........covvuureeereriereeeereseeeseeeeseneeenns . 02/22/2005........ MORGAN STANLEY .....orvotrreereeimneeesneeesseeesssessseseessesssssssssssssssssssssssssssssssns 14,583
74456Q AJ 5|PUBLIC SVC ELEC GAS CO MT 5.125 09/01/20. 04/20/2005........ WARBURG.........oiriirierneiins e ssssssss s sssssens 15,375
758202 AD 7|REED ELSEVIER CAP INC 4.625 06/15/2012 .| 06/07/2005........ | CITIGROUP..........ovverrrerereinreeseeeseseessesssssessssssssssssssssssssssssssssssssnssssssssssessnns | coneeesnnsssssnssssnsssssnnsssssssssssssssssssnssssnns | nossssensssnmsssssensssssssssnsssnssssnses ;997,280 [ iervinsreenneeinsnrennerinseennnennn 2,000,000 | covoonvceneeiieeesseeeeseeenseeeens
780641 AG 1| ROYAL KPN NV 8.000 10/01/2010 .......coceoneee. .| 04/19/2005........| GOLDMAN 4,667
78387G AP 8| SBC COMMUNICATIONS INC 5.100 09/15/2014 03/28/2005........ MERRILL 1,000,000 2,267
797440 BG 8| SAN DIEGO GAS & ELEC CO 5.300 11/15/2015 .- 11/14/2005........ JP MORGAN. ..o eeteeesseees e ess et ssess s ssss st ssssnes 2,500,000 | cvveoueeereeereeees e
842400 ER 0| SOUTHERN CALIF EDISON CO .....coomiriirmirieemireesiesssssesesesssssessesssssessss .| 04/05/2005........ | CITIGROUP..........oocvvieriirieeieerieesissesssessssessssesenns ,000,000 23,056
852060 AS 1| SPRINT CAPITAL CORP ........ccccc.c.. .1 03/23/2005........ | MORGAN STANLEY ......ririeureimmreemeeessmeesneesssseessssesssssssssesssssessssssssssssssanseses .500,000 1,628
85744N AA 9| STATE STRBK & TR CO 5.300 01/15/2016 .. .| 12/05/2005........| GOLDMAN 000,000 [ ..ooooveereieririrniirieeieeieeeeenns
902118 BK 3| TYCO INTL GROUP S A 6.000 11/15/2013 .| 03/21/2005........| CITIGROUP 21,500
91913Y AJ 9|VALERO ENERGY CORP .| 04/25/2005........| GOLDMAN 2,625
92344G AL 0| VERIZON GLOBAL FDG CORP 7.250 12/01/2010... 08/11/2005........ WARBURG........oommerermniereeissssssesssssssssssssssssssssssssssssnns 71,745
92857W AF 7|VODAFONE GROUP PLC NEW 5.000 12/16/2013 . 04/19/2005........ WARBURG........oetimrieiiieiie st 26,250
92976B BL 5| WACHOVIA CMBS 2005-C22 5.125 12/01/2044 . .| 12/15/2005........| WACHOVIA 7,972
94980V AA 6| WELLS FARGO BK NATL ASSN 4.750 02/09/201 .| 04/19/2005........| BARCLAYS US ... 19,792
962166 BP 8| WEYERHAEUSER CO 6.750 03/15/2012................. 03/22/2005........ LEHMAN BROS... 2,438
982526 AB 1| WRIGLEY WM JR CO 4.650 07/15/2015 07/11/2005........ P MORGAN. ....coocetreiireeseenseeess st snsessessssesessssssssssesssssssssssssanssssssssssnness. | sesmmsssssnmessnssssssnesssssssnssssnsssssnssssnnnsses | snmnessmnssssennsssnsssannsssnsssssnessneess 996, 190 | wvvensreernmreennnneesnmesssnnsssssessseness 1,000,000 [ iveoviioereessreenne s
00433 AA 3| ACCESS RDS EDMONTON LTD 5.669 09/30/2037. .| 04/28/2005........| RBC DOMINION 773
060505 BX 1|BANK OF AMERICA CORPORATION 3.740 09/21/20 .1 09/13/2005........ RBC DOMINION.......cooumrimmimineriensssessssssssssssesssssssssssssssssssssssssssssssssssnees | sessssnsessnssssssssssnsssssnsssnssssnssssssnnes | e FOR8 T8 [ i 800,000 [ oo
09972B AB 6|BOREALIS INFRASTRUCTURE T 6.270 05/03/20 . 03/09/2005 RBC 13,660
13321L AF 5| CAMECO CORP 4.700 09/16/2015 .| 09/30/2005........ RBC DOMINION 343
135110 AA 2| CANADA LIFE CAP TR 6.679 06/30/2012 .| 08/24/2005........| RBC 16,469
135213 AA 4| CANADA SAFEWAY LTD 4.450 11/14/2008 11/04/2005........ TD WATER ..ot sssssssssssssssssssssssssansssssssssanssssnns | svmmsssssnnssssssssssssssssssssssssssnsssssnssssnnssss | nsnssssmnssssensssssssssensssnssssnsssens L 19,108 | evvinnvvissnsnssnsissssssssssssesssenssnnss 120,000 | vivisissiiienssssisesessssesinnns
14006Z AA 5| CAPITAL DESJARDINS INC MT 3.887 03/17/20 12/16/2005........ RBC DOMINION 15,631
23383Z BN 0| DAIMLER-CHRYSLER CDA FIN 4.350 04/14/200.... .| 04/08/2005........| RBC DOMINION
25690Z AC 8| DOFASCO INC......cooomrriirerrierierrisesisnersieenees .| 06/10/2005........| RBC
37184W AL 3| GENESIS TRUST LINE OF CREDITE AGENCY 4.0. .| 03/09/2005........| T D SECURITES..
380881 AU 6|GOLDEN CR CARD TR 4.047 06/15/2010 ... .| 04/13/2005........| RBC DOMINION
39138C AD 8| GREAT WEST LIFECO INC 6.670 03/21/2033 ... [ 04/26/2005........ | RBC.....cvvirreererieieseeeeseeesseesesesseesssssessssssssssssssssssssees 6,414
44810Z AP 5|HYDRO ONE MED TERM NTS CD 5.360 05/20/20.. 05/16/2005........ SCOTIA Coo ettt ssssssssnssssssssnesss | somnnssssnnsssnnsssssnsssnsssssnssssenssssnssssnsssss | nnessssmnssssennssnssssensssensssnnessnee0 19,103 | rvvinsivisnriinssrisnssssssessnessrnensnsn: 620,000 | v
65409P AR 5|NIF-T 3.542 03/17/2008 03/03/2005........ SCOTIA C.eeieee e sess s ssssssessssssssssssssssssssssssssssssssnssssssssnesss | cvmmsssssnnsssnsssssssesssssssssssssssssssnsssnnnsses | enseesssmsssssannssnssssssnssssssssssesssens 189,000 | evvensreernneernsreesnsesennesnsssesssenessnss 189,000 [ oviverissiinereiseriseessecescienns
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST 4.274 ......ccovvvirriisicrierireseinnens . | 04/06/2005........| RBC DOMINION 1,567
80802T DH 8|SCHOONER TRUST SER 2005-4 CL A-13.972 0. . 09/21/2005........| T D SECURITES 3,754
866796 AA 3| SUN LIFE FINL INC 4.800 11/01/2035 11/16/2005........ RBC ettt nss st ns s enesstnnsssennsstnnnes | cesnnsessennssnnnsssenessnssssnnssenssssnnsssannsses | eennnssnsssssannssnssssennsssnnssnnessnees 809,109 | tiiiinrieiisnrensrrersneeesesessneeerenn 95,000 i
87656X AA 9[TATE &LYLEINTLFINPLC ....cccooorne. .1 01/20/2005........ MORGAN STANLEY ..o, 4,306
4599999. Total - Bonds - Industrial and Miscellaneou: . 177,506,767 1,261,081
6099997. Total - Bonds - Part 3. 441,050,093 2,727,678
6099998. Total - Bonds - Summary Item from Part 5. ...49,014,301 394,360
6099999. Total - Bonds........coooceevinnennes 490,064,394 3,122,038
Common Stocks - Industrial and Miscellaneous
74022D 10 O|PRECISION DRILLING CORP 12/16/2005........ SPROTT SECURITIES LTD.....ocverreerrreerneeessmeessseeseseneeenns 000:3,500.000 [ covoomeeerrereeer e 133,022 e XXX e [ et
013716 10 5|ALCAN ALUMINIUM LTD 12/01/2005........ VARIOUS ....4,000.000 | .. 173,290 e XXX |
05534B 10 9|BCEINC .| 12/16/2005........| MAISON... ....2,500.000 XXX
063671 10 1|BANK MONTREAL QUEBEC... .| 11/30/2005........| VARIOUS. ....4,500.000 . XXX
064149 10 7|BANKNOVA SCOTIA HALIFAX ... C... 06/23/2005........ VARIOUS ..14,600.000 e XXX e [ s
067901 10 8|BARRICK GOLD CORP C.... 08/16/2005........ VARIOUS......ovieietie i sisesss st ...3,000.000 e XXX e [ e
09067J 10 9|BIOVAIL CORP .......ooovverrrrrrriirns C.... 11/10/2005........ MERRILL. ...ttt ssns s sssssnssssssnes | svsssssssssssssssssssssssssssssssenssnns 3,900.000 e XXX e | s
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124765 10 8| CAEINC .ottt 08/29/2005........ ..20,500.000 162,566 e XXX i [ s
13321L 10 8| CAMECO CORP 10/31/2005........ | VARIOUS........oooirriiiiieeeisssiseseisssss s ssss s ssss s sssssss s sssssssssssssssssssssans | aessssssssssssssssssssnsssssseessssnes 4,300.000 .256,976 e XXX e [ e
136375 10 2|CANADIAN NATLRY CO .. .| 07/25/2005... ....1,100.000 S
136385 10 1|CANADIANNATRESLTD ..ccoovvvrvvvviirens .| 11/03/2005........ ..13,200.000
13645T 10 0| CANADIAN PACRY LTD 07/28/2005........ ....5,500.000
136681 20 2|CANADIANTIRELTD. 1412005, [ NESBITT oottt ssss s | sessssssssnsessssssss s ssssenss s ssss 500.000
29250N 10 5]|ENBRIDGE INC .| 05/13/2005... 1,900.000
30224T 87 1|EXTENDICAREINC-CLA .108/16/2005... ....6,800.000
306104 10 O|FALCONBRIDGE LTD .1 09/16/2005... ....6,500.000
380956 40 9|GOLDCORPINC........ .| 06/17/2005... ..21,300.000
453258 40 2|INCOLTD ..o .| 04/18/2005........ ....3,500.000
56501R 10 6| MANULIFE FINANCIAL CORP 11/04/2005........ ....4,900.000
65334H 10 2|NEXENINC oo 12/02/2005........ ....4,500.000
656568 10 2| NORTEL NETWORKS CORP .| 09/08/2005... ..94,800.000
707885 10 9|PENN WEST ENERGY. .1 06/15/2005... ....9,100.000
71644E 10 2|PETRO-CDA 12/06/2005........ | VARIOUS........oooervimieirnerisesissseesssssssssessssssss st ssssssssssssss s ssssssesssssssssssssnns | sesssmsssssssssssssssnsssssnessssnsens 6,700.000 |...
775109 20 0|ROGERS COMMUNICATIONS - CL B 11/16/2005........ ....3,400.000
780087 10 2|ROYAL BK CDA MONTREAL QUEBSEC .| 11/30/2005... ....5,200.000
78460T 10 5| SNC-LAVALIN GROUP INC .......cccovvverrnnens .| 11/15/2005... ....1,600.000
82028K 20 0fSHAW COMMUNICATIONS INC . . | 04/06/2005........ ....9,600.000
822567 10 3|SHELL CDALTD | 06/14/2005........ | VARIOUS........oooirvimieimereinsceessssessssssssessssess e sssssss s sssssssssssssssssssssssssssnnns | aeesssmsssssssssssnssssnsssssseesssssses 3,700.000
866796 10 5| SUN LIFE FINANCIAL SVCS CAN .| 11/17/2005 ....3,600.000
867229 10 6| SUNCORENERGY INC ....cooovvrmrrirrrriscrinnnes 10/24/2005........ | ECEM PENSON.......coomiriiirerienssseesssssssssssssssssssssssssssssssssssssssssssssssssesss. | sesssmsesssssssssnssssssssssneesssssnes 2,700.000
87971M 10 3| TELUS CORPORATION ........... 11/14/2005........ ....4,700.000
884903 10 5| THOMSON CORP ....3,100.000
891160 50 9| TORONTO DOMINION BK ONTARIO.. ....5,200.000
6899999. Total - CommOon StoCKS - INAUSEIAl ANA MISCEIIANEOUS. ... iuuiirs it iris sttt ss et ses st eeet s s Es e sb ekt efseeE oo E oL s oL s s o8 £ E1 £ LR Do EE o EE e EE L4418 AL LSttt et
7299997. T0tal - COMMON SHOCKS = Pt 3.ttt ettt ff et oL EE oL e e DLttt Lt et EE Lttt
7299998. Total - Common Stocks - Summary Item from Part 5
7299999. Total - Common Stocks ...14,481,062 L XXX
7399999. Total - Preferred and Common Stocks... ...14,481,062 .. XXX
7499999. Total - Bonds, Preferred and Common Stocks.......c..ccvvevee. .504,545,456 .. XXX 3,122,038
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Bonds - U.S. Government
912827 4V 1|U S TREASURY NOTE ... ...| 04/04/2005. | BARCLAYS US...... 5,130,469 | ........ 5,000,000 | ......... 4,991,500 | ......... 2,883,306 309 309 2,883,615 ....2,246,854 | ....2,246,854 11/15/2008.
912827 5G 3|U S TREASURY NOTE ...| 10/03/2005. | VARIOUS 5,812,461 | .......15,000,000 15,422,656 15,267,752 | covoorvvvernvrrinee | v (25,238) (25,238) | oo [ e 15,242,514 569,947 569,947 |... ! 05/15/2009.
912827 7L 0|U S TREASURY NOTE ...| 08/24/2005. | VARIOUS 9,837,188 | ....... 19,000,000 20,284,017 (58,325)] . (58,325)| . ..21,062,885 ..(1,225,698) [ ..(1,225,698) ] ...... 951,420 | 02/15/2012.
912828 AU 4|U S TREASURY NOTE ... | 05/03/2005. | VARIOUS 5,522,656 | ....... 16,000,000 15,941,760 2,094 2,094 15944316 [ | e (421,660)| ..... (421,660) | ...... 399,917 | 02/15/2013.
912828 BR 0|U S TREASURY NOTE ...| 04/19/2005. | J P MORGAN... 11,066,172 | ... 11,000,000 10,847,969 | .......10,856,657 | .....coovrrrrereens [ cerrrrennnc 4,076 4,076 ..10,860,733 205,439 205,439 |...... 204,047 | 11/15/2013.
912828 CA 6|U S TREASURY NOTE ... ... | 05/06/2005. | J P MORGAN........cccomvrmmrmmrirnens [ ovrreerinrineeinseinnns | o 13,687,156 | ....... 13,900,000 | ....... 13,425,844 O IR [P 13,425,844 | ....oovvvrc | o 261,313 | ....... 261,313 |...... 416,881 | 02/15/2014.
912828 CF_5[U S TREASURY NOTE .| 08/24/2005. | DEUTSCHE BANK 326,507 330,000 | .... 329,020 | ........... 329,175 400 400 KYLRYRT e [ (3,068)] ......... (3,068)].......... 6,093 | 04/30/2006.
0399999. Total - BONAS - U.S. GOVEIMMENL. ...t eeestseess sttt sttt st | oo 81,382,609 | ....... 80,230,000 | ....... 81,242,766 | ....... YERPINCY A — 0f. . (X7 I— 0] EXLT)] I— 0] 79,749,482 | ........... 0]..1,633,127 | ...1,633,127 |...2,554,950 | ..... XXX.......
Bonds - All Other Government
135087 UT 9| CANADA GOVT C [ 11/04/2005. ] VARIOUS 2,399,651 | ........ 1,673,000 | ......... 2,201,235 | ........2,180,916 | .oooovrrverrrriinns ) 2,174,895 06/01/2023.
135087 VW 1| CANADA GOVT ... C | 07/12/2005. [ CIBC......oovreeeirsreicsererirerinens 366,381 243,000 | ............352,472 ) 351,235 06/01/2027.
135087 WH 3| CANADA GOVT .| C [ 11/04/2005.] T D SECURITES.......ccoouvvemmmmrerne | vovvrrvmmrrmnnrinneenns | vreeennn 701,196 | o ) 710,3% 06/01/2008.
135087 WL 4] CANADA GOVT ..| C [ 09/08/2005. | VARIOUS ) 5,824,546 06/01/2029.
135087 WR 1] CANADA GOVT ..| C [ 05/25/2005. | VARIOUS ) 154,090 06/01/2009.
135087 WV 2| CANADA GOVT ..| C [ 08/02/2005. | VARIOUS ) ....1,109,632 12/01/2031.
135087 WY 6] CANADA GOVT ..| C [ 09/01/2005. | VARIOUS ) 1,537,222 09/01/2005.
135087 XD 1| CANADA GOVT ... C [ 05/25/2005. ) 536,802 09/01/2006.
135087 XG 4| CANADA GOVT ... C [ 08/16/2005. ) 319,839 06/01/2033.
135087 XH 2] CANADA GOVT .| C [ 11/25/2005. ) 373,865 06/01/2012.
135087 XM 1] CANADA GOVT ..| C | 06/10/2005. ) 400,926 06/01/2013.
135087 XS 8| CANADA GOVT ... C [ 11/18/2005. 690,382 [ ..o ) 689,021 06/01/2014.
135087 XT 6]|GOVERNMENT OF CANADA SER XT69........... C [ 12/16/2005. 406,692 ) 404,575 09/01/2009.
135087 XU 3|CANADA GOVT ... 12/07/2005. 245,000 245588 245,588 (286 ) 245,302 06/01/2006.
135087 XX 7| CANADA GOVT ... 12/26/2005. 1,535,000 11,603,308 603,308 (498 ) (ST S 1,602,809 06/01/2015.
135148 AT 1[CANADA MORTGAGE ACCEPTANCE CORP | C | 12/15/2005. ....100,378 100,374 .100,274 104 100,378 06/15/2010.
1099999. Total - Bonds - All Other Government..........cc.ovuiviiieissiissiissis 5,258,378 656,704 571,951 | 0 ... [CIRAL)) I— (V] (36,418) .o 0] 16,535,531 | ...............0 | ....1,392,625 | ....1,392,625 |......492,045 | ..... XXX.ooonee
Bonds - States, Territories and Pc ion
563469 DW 2| MANITOBA PROV CDA 02/15/2005. [ RBC.......oovvvreerirenrinerrinsersnnnees [ eerneeesmssessnseesnsenns [ cvvenees 1,076,620 | ......... 1,000,000 | ...coevnee 992,800 112 112 997,952 | ..oovvevrrrins | e 78,668 | ......... 78,668 |........ 17,062 | 05/16/2007.
563469 EE 1|MANITOBA PROV CDA 02/15/2005. [ RBC.......cvrvvererrireerrereimneesnnnees [ eommeesnneeesnneeesnnnes [ cevenes 2,128,540 | ......... 2,000,000 11,981,800 244 244 03/02/2009.
626209 GA 2| MUNICIPAL FINAUTHBC .. .| C [ 07/21/2005. 1,056,990 .1,000,000 992,200 491 491 03/24/2008.
683234 MD 7[ONTARIO PROV CDA ... .| C [ 07/21/2005. | NBC CLEAR......ccrmmveermmerermrrerns | corerernmeerinseeernneeins | vvneens 1,073,100 | ...ocove. 1,000,000 995,850 254 254 12/01/2008.
683234 UF 3| ONTARIO PROV CDA C [ 03/30/2005. | CASGRAIN CO............ 358,061 350,000 ....359,678 (P07 ) OO SN (204) 03/08/2014.
683234 VR 6| ONTARIO PROV CDA DEBENTURE ................. C [ 12/14/2005. ] RBC......ooooveiinieiiessnressirssnnis | | o 434872 | ........... 380,000 ....403,640 [PZ510) ) O ST (260) 06/02/2035.
1799999. Total - Bonds - States, Territories & POSSESSIONS..............c.cvovviveiveviris overereeeersseseesscesresesesssscesesseseesesessessssssessssessesareers | eeeened 6,128,183 | ......... 5,730,000 5,725,968 | .......5747,042 | .cooocoveceeee 0 [ oo 637 | 0 637 0 5,747,678 0].... 380,504 |....... 380,504 |...... 181,575 |..... XXX.......
Bonds - Special Revenue and Special A nt
3128H6 MY 7|FHLMCPC GOLD GUA . .| 12/01/2005. [ VARIOUS........cosvvverrierereermneiens [ evmeeerrmneeernneeiinnees [ cevees 1,248,122 | ......... 1,248,122 1,270,159 08/01/2018.
3128K7 U5 5|FHLMC PC GOLD COM .. ...| 12/01/2005. | MORTGAGE PAYDOWN.. 21,072 21,072 ..20,140 09/01/2035.
3128MM CK 7|FHLMC PC GOLD COM .. ...| 12/01/2005. | MORTGAGE PAYDOWN.. 565,298 565,298 566,843 09/01/2020.
31294K M4 4|FHLMC PC GOLD CAS ... ... | 12/01/2005. | VARIOUS.........oocvvevreirrrinriineis [ v [ s 2,147,346 | ......... 2,147,346 2,228,207 01/01/2018.
31296M YA 1|FHLMC PC GOLD COM .. ...| 01/11/2005. | VARIOUS 6,667,636 6,560,332 6,699,739 09/01/2033.
31296S M3 7 ...| 12/01/2005. | MORTGAGE PAYDOWN........co. [ coonereormnreermnmriinnees [ o 752,566 | ............752,566 | ............ 766,559 01/01/2034.
31297B XF 4 ...| 03/15/2005. | VARIOUS 2,565,210 2,581,463 07/01/2034.
31297C HD 5 .| 12/01/2005. [ VARIOUS........coovvverrrieereernneiens [ eormmeerimseeenneeennnees [ cevi 3,004,254 | ........3,004,254 | ........ 2,997,344 3,004,254 07/01/2034.
31297S R6 4 ...| 12/01/2005. MORTGAGE PAYDOWN.. 78,626 ..76,316 78,626 08/01/2030.
31297U 3C 2|FHLMC PC GOLD COM .. ...| 12/01/2005. | MORTGAGE PAYDOWN........o. [ coovvreerrnrermnmrennnens [ cvvrneiens 453,458 453,458 05/01/2035.
31298N UG 8|FHLMC GOLD PC # ...| 12/01/2005. | VARIOUS 27,170 27,170 05/01/2031.
31387C XK 2|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 500,705 | ............500,705 | ............507,277 | ............501,858 | ...ccvvvrrrrrrrrnn | orrrernad (1,153) 500,705 04/01/2031.
31389K WT 4|FNMA PASS-THRU INT15Y. ... | 117252005, [ VARIOUS.........oovvvererrirerrrineiis [ e [ v 1,293,965 (11,008) [ v [ oo (11,098) | s [ s 1,293,965 | ..ovvvvvrrrnenn. 02/01/2017.
31390G A5 6|FNMAPASS-THRU INT15Y ...| 11/25/2005. | VARIOUS 814,067 ..(5,841)(. 814,067 .0 05/01/2017.
31391H VB 7|FNMA PASS-THRU LNG30Y ...] 03/25/2005. [ VARIOUS........covvverrieereermnenen [ eommeerimneeirnnneennnees [ cevnend 6,620,210 (54,011) 6,572,348 47,862 | ........47,862 11/01/2032.
31403J T5 5|FEDERAL NATIONAL MTG ASSOC. .... ... 07/25/2005. [ VARIOUS.........oovvveerrirerriimncrin [ v [ v 12,433,874 (88,275) [ .evvevervvrcrris [ eerreeenn(88,275) | v [ v 12,482,692 | oo | v (48,817)] ....... (48,817)] ... 473,601 | 11/01/2033.
31403S W5 1|FNMAPASS-THRU LNG30Y ... ...| 11/25/2005. | VARIOUS 3,060,496 3,060,496 3,073,986 | ..oooorvreeecreens | v (13,490) 3,060,496 .0 11/01/2033.
31404N GC 4|FEDERAL NATL MG .1 11/01/2005. | MORTGAGE PAYDOWN......cooo. | covormrveernmerrmnneennne | cerevenes 184,808 | .....o.ce.. 184,808 | .......... 178,998 | ............ 184,741 67 184,808 0 s 803 | 05/01/2019.
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314058 CT 9|FNMAPASS-THRU LNG30Y ... ...| 12/09/2005. | VARIOUS 8,538,840 8,537,939 8,504,342 06/01/2035.
314058 CU 6|FNMAPASS-THRU LNG30Y. ...| 11/01/2005. | MORTGAGE PAYDOWN W TATABY | i T23467 [ i | eeieeeen(2,383) | e | e d(2,343) [ | s 721,123 06/01/2035.
31405Y 7F 2|FNMAPASS-THRU INT15Y ...| 12/12/2005. | VARIOUS 11,379,588 | .......11,375,400 |......cccorrrrrnen. 11,198,096 |. 10/01/2019.
31406B MW 7| FNMA PASS-THRU LNG30Y ...| 11/01/2005. | MORTGAGE PAYDOWN.. 11,040,599 1,023,960 |. 01/01/2035.
31406D E7 7[FNMAPASS-THRU LNG30Y ... | 11/01/2005. | MORTGAGE PAYDOWN.. ....426,079 ..439,469 |. 12/01/2034.
31406V 7M 2| FNMA PASS-THRU INT15Y.. ...| 11/01/2005. MORTGAGE PAYDOWN.. 1,251,847 |. 06/01/2020.
31406V DP 8|FNMA PASS-THRU LNG30Y ... ... | 11/01/2005. | MORTGAGE PAYDOWN........co. [ covvrvrrvrrrniincrnnne | 2e..1,250,679 | .........1,250,679 | ........1,302,270 | .........1,256,936 | ....cccocrrivrrrenne ....1,250,679 05/01/2035.
31406W 2M 5| FNMA PASS-THRU .| 11/01/2005. | MORTGAGE PAYDOWN ...183,574 06/01/2035.
36207K WC 0| GOVT NATL MTGE ASSN #434543 ..... ...| 12/01/2005. | VARIOUS 169,507 |. 09/01/2029.
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST ....... C [ 12/12/2005.] MORTGAGE PAYDOWN........... 30,315 30,315 | v 30,314 1 130,296 | L 19 i i 19 L | . 03/12/2037.
3199999. Total - Bonds - Special Revenue and Special ASSESSMENES. ..o cviiiiiiiireisieiesseeisss s sssessssssessssssssessssssssssssessssssssenssssenes | sssees 66,898,254 | ....... 66,030,716 | .......68,267,522 | .......67,570,070 | .................. 0f...361801)].......0|....(361801)] .........0|....67208271 | ........0 | ...(310,015)] ....(310,015)]..1,926,445 | ..... XXX......
Bonds - Industrial and Miscellaneous
060505 AG 9|BANK OF AMERICA CORPORATION ...| 07/12/2005. | VARIOUS coee | e | s 5,683,400 5,000,000 5,848,050 5,350,028 | .oooovvverrnernns | e (CAIVX0)) ISR (41,230) 5,308,798 01/15/2011.
161546 GY 6|CHASE FUNDING MORTGAGE LOAN ...| 12/15/2005.| BANC OF AMERICA.................. 1,964,375 | ......... 2,000,000 | ........ 1,999,959 | ......... 1,999,959 | oo | e | e | e (U [N RN 1,999,959 05/25/2026.
161581 DF 7] CHASE MANHATTAN AUTO. ...| 11/17/2005. | VARIOUS 2,459,013 .2,500,000 2,499,678 06/15/2010.
20033T AF 2| COMED FUNDING LLC SERI ...| 07/19/2005. | VARIOUS 6,607,926 6,500,000 ....6,869,184 06/25/2009.
244243 BC 4|DEERE JOHN TRUST 2003 . ...| 05/19/2005. | BANKAMERICA 9,797,951 |. 06/15/2010.
294429 AB 1|EQUIFAXINC ...| 07/01/2005. | MATURITY.......... seereenD,000,000 . 07/01/2005.
3133MG VB 9|FEDERAL HOME LN BKS .. ...| 09/16/2005. | VARIOUS o | | 20..10,341,400 | .......10,000,000 | .......10,662,300 | .........9,973,407 [ ...cooovmvrirmmrecns v | e [ o0 e | s 9,973,407 | oo [ s 367,993 | ....... 367,993 |...... 599,653 | 08/15/2008.
31428X AD 8|FEDEXCORP ....cccoovrvrrnnens ...| 10/04/2005. | BARCLAYS US...... 5,041,500 5,000,000 27 562 27,562 02/15/2006.
34527R HL 0]|FORD CREDIT AUTO TR 2002- ... | 05/05/2005. | DEUTSCHE BANK 8,039,656 | ......... 7,986,000 12/15/2006.
345397 TZ 6|FORD MOTOR CR CO ...| 06/30/2005. | VARIOUS 2,330,000 2,500,000 10/01/2013.
36233R AG 8| GTE NORTHWEST INC ...| 08/11/2005. | WARBURG....... (ST IS 5,085,900 | ......... 5,000,000 10/15/2008.
36962G ZH 0] GENERAL ELEC CAP CORP ... | 09/26/2005.| BONDS DIRECT........ 5,007,950 5,000,000 09/15/2009.
370425 SC 5| GENERAL MTRS ACCEP CORP . ...| 05/25/2005. | LEHMAN BROS [ESSTTRSTNY ISR 420,000 500,000 | ..... 509,425 02/01/2012.
413627 AL 4|HARRAHS OPERATING CO INC ...| 05/03/2005. | VARIOUS 2,635,775 .2,500,000 2,668,250 06/01/2007.
43812F AD 6|HONDA AUTO RECEIVABLES. ...| 06/29/2005. [ BANC OF AMERICA.................. 4,998,779 10/21/2009.
478366 AK 3[JOHNSON CTLS INC ... ...| 12/14/2005. | VARIOUS 4,635,000 11/15/2006.
501044 CA 7|KROGER CO ...| 07/29/2005. | VARIOUS 2,258,000 04/01/2011.
521865 AE 5|LEAR CORP ...] 04/12/2005. [ MERRILL.......coooomrvvenerrrrreirnnnies [ eovneerrnrevisnniinenees [ 20001,652,500 | ........1,500,000 | ......... 1,786,515 | ... 1,746,582 | ..coovvvrrrriic 05/15/2009.
534187 AN 9| LINCOLN NATL CORP IND .. ... | 01/20/2005. | MORGAN STANLEY......cccooervenre [ corrrnrrnrrivnrinriinnns [ 00000...2,075,907 | .........2,000,000 | ......... 2,132,380 06/15/2007.
55262T FJ 7|MBNA MASTER CREDIT CARD TRUS ...| 06/23/2005. | BARCLAYS US FUN 6,667,031 10/15/2012.
574599 AU 0|MASCO CORP ...| 11/17/2005. | VARIOUS 5,217,400 03/15/2006.
585907 AK 4|MELLON BK CORP ...| 11/08/2005. | VARIOUS 6,284,280 03/15/2006.
69350E AG 5|PP&L TRANSITION BOND COMPANY ...] 02/03/2005. [ WACHOVIA..........comsvvrmmrrrmmnerns [ v [ 201,903,148 | ........1,800,000 | ......... 1,805,344 06/25/2009.
69362B AQ 5|PSEG POWER ........ .| ... ] 04/20/2005. 11,498,920 04/01/2009.
71343X AC 8|PEPSIAMERICAS INC.. ...| 05/13/2005. 11,992,800 09/12/2007.
7425A0 BB 5|PRINCIPAL LIFE GLBL ... | 02/22/2005.| BARCLAYS US .......covvemvvnnrnns [ e [ 00000..2,494,750 | .........2,500,000 | ......... 2,481,215 2,483,444 10/01/2010.
76110W MB 9|RESIDENTIAL ASSET SEC 200 .. ...| 11/25/2005. 3,214,703 3,012,755 09/01/2031.
852060 AC 6|SPRINT CAP CORP oo | 11715/2005. | VARIOUS.......ooommerrrivnnnnriirines [ rvmeerriiinnenniiiinnes | 000000 2,134,120 | .........2,000,000 | ......... 2,194,640 2,141,792 11/15/2008.
871829 AC 1|SYSCO CORP ...| 10/20/2005. [ VARIOUS.........oovvermmrrermrrrnnerenn [ eorvererrmsreinneeinsnens [ 25,111,740 | ........5,000,000 | ......... 5,271,450 , 5,000,000 05/01/2006.
881685 BH 3|TEXACO CAPITAL INC ...| 05/03/2005. | VARIOUS 5,100,000 ..4,960,894 ....4,926,552 12/01/2008.
904764 AF 4[UNILEVER CAPITAL CORP . ...| 11/01/2005. | VARIOUS 4,322,120 070,674 4,000,000 11/01/2005.
94106L AL 3|WASTE MGMT INC....... .1 03/07/2005. | LEHMAN BROS 2,061,960 042,302 2,040,420 11/15/2008.
98152D BK 6| WORLD OMNI AUTOMO! .| ...] 12/12/2005. | VARIOUS 1,568,738 1,569,044 07/12/2011.
00433J AA 3| ACCESS RDS EDMONTON LTD.. .| C | 12/07/2005. | VARIOUS ....386,413 ...386,350 09/30/2037.
07813Z AN 4|BELL CDA MEDIUM TERM NTS C | 09/21/2005.| T D SECURITES...... 1,297,138 04/12/2012.
13509P AB 9| CANADA HSG TRNO 1 .| C | 08/08/2005. | HSBC SEC INC ....982,000 03/15/2007.
39191Z AD 1|GREATER TORONTO ARPTS AUT.. [ C ] 11/18/2005. | CIBC.......ooorvreeieiieneieiis 1,661,797 01/30/2012.
39191Z AE 9| GREATER TORONTO AIRPORT.. .| C | 11/16/2005. | MERRILL.. 538,880 12/13/2012.
669752 AG 9|NOVA GAS TRANSMISSION LTD ... C | 06/02/2005. | VARIOUS ....655,566 05/25/2005.
780092 AC 3|ROYAL BK CDA MTN CDS- C [ 04/06/2005. | RBC.......cvverrvermerrerenrinereirnnnnins | vvverirneneinenessnsesin | onveens 1,062,700 | ......... 1,000,000 .1,031,000 01/22/2013.
80802T DH 8| SCHOONER TRUST SER 2005-4 CL A-1 C [ 12/12/2005. 12,775 12,775 ..12,764 09/12/2020.
4599999. Total - Bonds - Industrial and Miscellaneous.... ....141,150,562 | ..... 138,236,759 | .....144,200,519 | ... 140,306,897 | ....ccoveennncnd ...1,150,404 |...1,150,404 |..5,698,423 |..... XXX.......
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6099997. Total - Bonds - Part 4. ...313,487,765 305,485,853 316,093,479 310,022,127 | .... .0 , , 0 309,241,121 .0 |....4,246,645 | ....4,246,645 |.10,853,438

6099998. Total - Bonds - Summary fem from Part 5. ottt | cneeas 48,849,691 45,384,435 | ......49,014,301 49,014,301 . . . .48,856,879 |. . ...1,006,638

6099999. Total - Bonds. ....362,337,456 350,870,288 365,107,780 359,036,428 | ... .0 \ . \ ,098, . ,239, ,239, .11,860,076

Common Stocks - Industrial and Miscellaneous

01626P 40 3|ALIMENTATION COUCHE TARD. C | 04/12/2005. | VARIOUS v 217,026 reneennnnn 227,650

725906 10 1|PLACER DOME INC .| C | 03/21/2005. | VARIOUS.. I 402,495 |. S 410,144

74022D 10 O|PRECISION DRILLING CORP... C | 06/15/2005. ceeennnn290,566 v 221,865

001941 10 3|ATITECHNOLOGIES INC C [ 03/21/2005. ...213,301

00440P 10 2|ACE AVIATION HLDGS INC .| C | 03/24/2005. . .7,200.000 240,878

013716 10 5[ALCAN ALUMINIUM LTD NEW .| C | 09/26/2005. . .6,100.000

01853E 20 4[ALLIANCE ATLANTIS COMMUNI ... C | 03/31/2005. 3,100.000

046346 20 1|ASTRAL MEDIA INC C | 06/15/2005. 1,800.000

05534B 10 9[BCEINC ....cccoorrrveenn. .| C | 11/04/2005. . .2,600.000

063671 10 1|BANK MONTREAL QUEBEC .| C | 09/08/2005. .3,000.000

064149 10 7[BANKNOVA SCOTIA HALIFAX . .| C | 11/30/2005. . .5,700.000

067901 10 8|BARRICK GOLD CORP ... .| C ] 05/16/2005. . .2,200.000

10549P 60 6|BRASCANCORP ... .| C | 09/12/2005. . .3,300.000

136069 10 1]|CAN IMPERIAL BK OF COMMERCE.... C | 08/09/2005. 2,700.000

136375 10 2[CANADIAN NATL RY CO C | 07/19/2005. 4,800.000

136385 10 1] CANADIAN NAT RES LTD .| C | 08/16/2005. 5,400.000

13645T 10 0| CANADIAN PACRY LTD .| C | 08/17/2005. 500.000

136681 20 2| CANADIAN TIRE LTD C | 09/16/2005. 2,900.000

138906 10 2|CANWEST GLOBAL COMMUNICATIION...........| C | 07/21/2005. 8,300.000

19244C 10 9|COGNOSINC ... .| C | 12/02/2005. . .5,000.000

256900 70 5[DOFASCO INC. .| C | 04/14/2005. . 0,200.000

292505 10 4|ENCANA CORP .| C | 11/10/2005.

29250N 10 5]|ENBRIDGE INC ... .| C | 08/17/2005.

30224T 87 1|EXTENDICAREINC-CLA ..| C ] 05/16/2005. | NBC CLEAR..

318071 40 4|FINNING INTL INC C [ 12/13/2005.] RAYMOND....

380956 40 9[GOLDCORP INC NEW ... C [ 11/08/2005.

449586 10 6[IGM FINANCIAL INC .| C | 05/17/2005.

453258 40 2[INCOLTD .. .| C | 03/23/2005.

539481 10 1|LOBLAW COSLTD . C | 12/19/2005.

559222 40 1[MAGNAINTLINC ...| C ] 03/02/2005.

56501R 10 6| MANULIFE FINANCIAL CORP . .| C | 05/06/2005.

656568 10 2|NORTEL NETWORKS CORP ... .| C | 11/30/2005.

66977W 10 9|NOVA CHEMICALS CORPORATION .. .| C | 04/14/2005. | VARIOUS..

707885 10 9|PENN WEST ENERGY ... .| C | 11/02/2005. | VARIOUS..

71644E 10 2|PETRO-CDA .....ccccoo... ..|C ] 07/19/2005. | VARIOUS..

73755L 10 7|POTASH CORP SASK INC .. C | 11/22/2005. .

73927C 10 0]|POWER FINANCIAL CORP .| C108/15/2005. |NESBITT........ccoorvmrerrmrrirmncrinenes | cvveens 13,800.000

775109 20 0ROGERS COMMUNICATIONS-CLB. .|C | 08/15/2005. | MERRILL.. 900.000

82509W 10 3|SHOPPERS DRUG MART CORP ... . [C]09/15/2005. | VARIOUS..........coovvvemmrrirmncriranes | cvvrrnnne 6,300.000

866796 10 5[SUN LIFE FINANCIAL SVCS CAN .| C]02/18/2005. | NATIONAL FINANCIAL SERVIC

867229 10 6|SUNCOR ENERGY INC .. .[C ] 11/09/2005. | TD WATER...

873028 10 4[TSXGROUPINC ... .| C [ 10/27/2005. | VARIOUS..

87425E 10 3| TALISMAN ENERGY INC C | 10/17/2005.

878742 20 4|TECK COMINCOLTD.. C | 06/08/2005.

884903 10 5|THOMSON CORP ... .| C | 06/15/2005.

891160 50 9| TORONTO DOMINION BK ONTARIO .| C | 08/15/2005.

891474 20 7[/TORSTARCORP-CLB .1 C | 01/07/2005.

6899999. Total - Common Stocks - Industrial and Miscellaneous. L0 ...

7299997. Total - Common Stocks - Part 4 ..(1,540,882) .0]...1,758,716 | ....1,758,716
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Annual Statement for the year 2005 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary | Change in Exchange Value (Loss) (Loss) (Loss) Received
CusIP g| Disposal Shares Par Actual Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
7299998. Total - Common Stocks - Summary Item from Part 5. i | s 7,668,207 |......... PO 7,866,551 | ......... 7,866,551 | .o L L | i 0 i i 7,866,551 | .| (198,349)] ... (198,349)
7299999. Total - Common Stocks........cocouireinines . 6,372,126 |. ......16,352,635 | ..(1,540,882)f ..o 0 | o0 ] (1,540,882)] ... ... 14,811,753 ....1,560,367 | ....1,560,367
7399999. Total - Preferred and COMMON StOCKS.......iueiiie i i | s 16,372,126 14,811,753 | ... 16,352,635 | ..(1,540,882)| . SRR | [P (1,540,882) . 14,811, ....1,560,367 | ....1,560,367
7499999. Total - Bonds, Preferred and Common Stocks. ....378,709,582 379,919,533 | ..... 375,389,063 | ..(1,540,882)] ......(938,433)] oo 0 f ool (2,479,315) 372,909,753 ....5,799,825 | ...5,799,825 |.11,929,420
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Annual Statement for the year 2005 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUsIP o Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
| 912828 CA 6] US TREASURY BOND .| 01/26/2005. | SALOMON BROS......oooocccccceces 1 05/06/2005.] J P MORGAN | | (3953)] ........ (3953)[....... 10,210 | .....20,207

......... 1,100,000 | et 087,109 | oo 1,083,156 | o1 087,109 [ | [ I 0
I

[ .
[0399999.  Total - Bonds - U.S. Government [ 1,100,000 [ ....... 1,087,109 [ ........ 1,083,156 | ...... 1,087,109 [ .o [l [l 0] 0] 0] 0. (3953)[ ........ (3,953)].......10,210 [ .....20,207

Bonds - All Other Government

135087 VW 1| CANADA GOVT ... ... | C | 05/25/2005. | VARIOUS.... .. | 07/12/2005. 1,565,983 | ........ 1,583,127 | ...... 1,564,198 (1,785)
135087 WR 1| CANADA GOVT ... C [ 03/04/2005. | NESBITT 05/25/2005. ...989,000 | ...........989,014 | .........988,092 (908)
135087 XG 4| CANADA GOVT ... ...| C | 07/22/2005. | VARIOUS.... 08/16/2005. | VARIOUS........cccovcrmmrimrirnrrnens | 209,245,000 | ... 11,044,348 | ...... 11,159,304 | ....11,041,237 (3,111)
135087 XJ 8| CANADA GOVT ... ... | C | 06/29/2005. [ VARIOUS.... 12/15/2005. | VARIOUS..........coouvrimmrrimncrirenns | e ,145,000 | ..o 1,177,094 | ........ 1,162,120 | ...... 1,170,245 (6,849)
135087 XS 8| CANADA GOVT .. C [ 11/04/2005.] VARIOUS.... 11/18/2005. 7,430,771 7,421,852 (8,919)
135087 XT 6 GOVERNMENTOFCANADASERXT69 C [ 09/06/2005. | NBC CLEAR . | 12/16/2005. 1,952,548 | .... (3,037)
135087 XU 3| CANADA GOVT .[C ] 05/16/2005.| T D SECURITES. 12/07/2005. | VARIOUS..........coovvvcimmrrrmmerirnnne | crrrennnn105,000 | .......... 105,289 | ... 104,727 | ......... 105,144 (145)
135087 XX _7[CANADA GOVT C [ 09/06/2005. [NBC CLEAR.......cocoviiiniiriniinns 09/22/2005. | RBC.......coooviniiniinsinssisnsissiinns | cornennnne /75,000 | .........819,885 | ...........814,680 | ......... 819,706 (180)
1099999. Total - BONAS = All OthEr GOVEIMMENL. ... ettt ettt | 22,120, 000 ...... 25,214, 249 ....25,063,022 (24,934)
Bonds - States, Territories and Pc ion

683234 VR 6| ONTARIO PROV CDA DEBENTURE C|09/O8/2005.|RBC.... 12/14/2005.|RBC...... 615,000 ...702,606 709,748 | ... (331)
683234 WM _ 6] ONTARIO PROV CDA. ...|C]01/19/2005.{ T D SE .1 02/17/2005. ] LAUREN ....523,000 ..519,674 | ........518,802 12
1799999. Total - Bonds - States, TErmtories & POSSESSIONS. ........iviiiiuiciiiiiiis cerisisiiesieesiessesseesssssssssssssessessssasesssssssssssesssssessessasssssesssssssssssssssssssssessassssssnssesasnes | sosseeses 1,138,000 | ........1,228,869 | ........ 1,222,280 | ...... 1,228,550 (319)

Bonds - Special Revenue and Special Assessment

31297L AZ 3|FHLMC PC GOLD COM . 03/08/2005. | BARCLAYS US FUN... ... | 08/15/2005. | VARIOUS o | s 5,286,256 | ....... 5,510,096 | ........ 5,426,891 | ...... 5,442,900 (67,196)
314058 MT 8| FNMA PASS-THRU LNG30Y ... ...| 02/16/2005. | BANKAMERICA . | 07/25/2005. ] VARIOUS.. 7,684,179 7,930,313 ] ........7,849,656 | ...... 7,884,587 ...(45,726)| ..
3199999. Total - Bonds - Special Revenue and SpeCial ASSESSMENES. ..........iiiiiuiisieiseisiiressersse s ess st esssssessens st sss st esssss st st sss st sss s st enssssessenssssessnssenss | srreses 12,970,435 | ...... 13,440,409 | ...... 13,276,547 | ...13,327,487 | ..ccocooveee0 | o (112,922) ) v (112,922)
Bonds - Industrial and Miscellaneous

22541L AF 0| CREDIT SUISSE FIRST BOSTON.... ...| 01/25/2005. | JEFFERIES & CO... . | 09/29/2005. 2,000,000 | ........ 2,041,200 | ........ 2,003,440 2,032,121 (9,080)
30161N AD 3| EXELON CORP ...| 06/06/2005. | CITIGROUP.... 09/29/2005. .2,000,000 1,997,160 1,896,160 | ......1,997,243 | ... 83
413627 AT 7|HARRAHS OPERIN ...| 05/19/2005. | CITIGROUP 06/30/2005. .1,000,000 ...992,530 1,018,620 | .........992,593 | ... 63
460146 BQ 5|INTL PAPER COMPAN ... | 04/06/2005. | CITIGROUP 08/16/2005. .1,000,000 1,044,960 1,049,470 .1,043,233 (1,727)
13509P AB 9| CANADAHSG TRNO 1.... C [ 02/15/2005.|RBC............ 08/08/2005. 1,144,223 1,132,710 1,135,635 | ... (8,588)
29250Z AF 5| ENBRIDGE PIPELINES INC. C [ 12/13/2005.] RBC DOMINION. .| 12/13/2005. 949,886 ...953,059 | .........949,886 | ... 0
4599999. Total - Bonds - Industrial and Miscellaneous.... ......8,169,959 | ...... 8,053,459 | ...... 8,150,711 |, 0. (19,249) [ oo 0 . (19,249
6099998. TO = BONGS... .ttt ekttt ettt sttt st nnnsssnsnnnennnne | oD, 384,435 | L 49,014,301 | ..... 48,849,691 | ....48,856,879 | ......cc.......... 0. (157,424) | ..o 0 f. (157,424)
Common Stocks - Industrial and Miscellaneous

305204 10 9| FAIRMONT HOTELS RESORTS INC. .| 07/08/2005. | MERRILL.... . | 08/05/2005. ..180,234 | ........... 166,863 | ......... 180,234 0
74022D 10 O|PRECISION DRILLING CORP . |...| 03/31/2005. | VARIOUS.... 06/09/2005. 295,021 0
00440P 10 2|ACE AVIATION HLDGS INC .. | C | 06/08/2005. 10/03/2005. 238,420 0
013716 10 5|ALCAN ALUMINIUM LTD .. | C [ 07/28/2005. 09/26/2005. 84,468 0
01853E 20 4|ALLIANCE ATLANTIS COMMUNICTION.. C [ 01/14/2005. 03/31/2005. 69,488 0
046346 20 1|ASTRAL MEDIA INC. C [ 01/17/2005. 06/15/2005. 28,448 0
05534B 10 9[BCEINC.....cc.coovvrrrenne. C | 01/04/2005. 11/04/2005. | POLLITT BERTRAN. 20,328 |... 0
064149 10 7|BANK NOVA SCOTIA HALIFAX C [ 11/17/2005. 11/30/2005. | VARIOUS 261,697 | ... 0
067901 10 8|BARRICK GOLD CORP ...| C | 05/11/2005. .. | 05/16/2005. I 0
097751 20 0|BOMBARDIER INC ...| C [ 08/12/2005. ... | 09/20/2005. | VARIOUS 35,300.000 0
098536 10 5|BONAVISTA ENERGY . C [ 09/20/2005. .| 11/23/2005. 3,400.000 0
13321L 10 8|CAMECO CORP........... C [ 04/04/2005. 05/02/2005. .2,100.000 0
136069 10 1|CAN IMPERIAL BK OF COMMERCE C [ 07/27/2005. 08/04/2005. .5,300.000 0
136385 10 1| CANADIAN NATRESLTD ... C [ 06/16/2005. 08/16/2005. .1,700.000 0
13645T 10 0| CANADIAN PACRY LTD. C [ 04/05/2005. 08/17/2005. 0
136681 20 2| CANADIAN TIRE LTD ....| C| 03/30/2005. 09/16/2005. 0
138906 10 2| CANWEST GLOBAL COMMUNICATION......... [ C | 01/12/2005. 06/14/2005. 0
15101Q 10 8| CELESTICAINC ....oovvvvreirriireneiens C [ 06/15/2005. 08/05/2005. 0
220874 10 1|CORUS ENTERTAINMENTINC-BS. C [ 05/13/2005. 11/14/2005. 0
22409V 10 2|CP SHIPS LTD ...| C [ 05/13/2005. 06/27/2005. 0
29357T 10 4|ENSIGN RESOURCE SVC GROUP ... | C| 02/03/2005. 04/06/2005. 0
30224T 87 1|EXTENDICAREINC-CLA .. C [ 04/06/2005. | NATIONAL FINANCIAL SERVIC| 05/16/2005. | NBC CLEAR. 0
318071 40 4|FINNING INTL INC .| C | 06/16/2005. ] VARIOUS........cocorrrrrermrrrerarrernne 12/13/2005. | VARIOUS 250,961 0




Annual Statement for the year 2005 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1'eLd

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUsIP o Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and

Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends

448055 10 3|HUSKY ENERGY INC... .. | C [ 06/15/2005. 10/19/2005. | VARIOUS.........ccovverrmrrrrnsvrirnene | coveeenns 5,600.000 | ...........253, rerrnnnn 297,776 253,159 | ... 0

453258 40 2[INCOLTD ....ccovvvvrrrreen. C [ 03/07/2005. 03/23/2005. | RBC...... ....300.000 15,567 14,484 0

47215Q 10 4|JEAN COUTU GROUPS INC C [ 08/31/2005. 10/19/2005. | VARIOUS.. 4,000.000 07,314 0

53278L 10 7|LINAMAR CORP....... C [ 07/05/2005. 11/16/2005. | VARIOUS.. 1,400.000 0

539481 10 1|LOBLAW COSLTD .. C | 01/04/2005. 07/26/2005. | VARIOUS.. ...300.000 21,428 0

59162N 10 9|METROINC ............. C [ 08/10/2005. 12/01/2005. | VARIOUS.. +...12,200.000 | ..........349,181 | ..........336,349 | ........ 349,181 0

656568 10 2|NORTEL NETWORKS CORP .. ... | C [ 10/25/2005. 11/30/2005. [ VARIOUS.........ccvvverrrnrrrrseirnrins | e 22,100.000 90,332 |... 0

66977W 10 9| NOVA CHEMICALS CORPORATION .............. C [ 06/17/2005. .. | 06/27/2005. | VARIOUS 5,800.000 272,076 | ... 0

67000X 10 6|NOVELIS INC ..| C| 01/05/2005. .| 01/20/2005. | VARIOUS.........commrvrmrrermnrreinnee | cvrreenns 2,460.000 50,501 0

707885 10 9| PENN WEST ENERGY. ...| C]02/11/2005. .1 03/31/2005. . .2,700.000 ) , 230,771 0

71644E 10 2|PETRO-CDA ... ...| C | 06/15/2005. .. | 06/29/2005. | NBC CLEAR.........commvrermmrrermreerns | v I 61,958 0

73755L 10 7|POTASH CORP SASK INC .. ...| C| 03/31/2005. .1 09/21/2005. 84,496 0

748203 10 6|QUEBECOR WORLD INC C [ 04/15/2005. 05/12/2005. 234,381 0

760975 10 2|RESEARCH IN MOTION ...... C | 05/26/2005. 06/06/2005. 0

775109 20 O0|ROGERS COMMUNICATIONS - CLB.. C [ 04/14/2005. 08/15/2005. 0

776249 10 4|RONAINC ...oooorreerreriiereis C [ 03/07/2005. 06/24/2005. . 0 (8,534)

82028K 20 0| SHAW COMMUNICATIONS INC .. C [ 05/13/2005. ... 1 07/07/2005. [ GRIFFITH......ccooovevvirrsrverecrirnnes | 004,200,000 | .......... 105,895 | ...........105,051 | ......... 105,895 0 (844)

82509W 10 3| SHOPPERS DRUG MART CORP .... ...| C| 05/11/2005. IC| 06/03/2005. | VARIOUS 95,494 0

866796 10 5|SUN LIFE FINANCIAL SVCS CAN .. ...|C | 01/04/2005. ... | 02/18/2005. | VARIOUS.. 24,138 0

867229 10 6|SUNCOR ENERGY INC C [ 07/06/2005. 08/15/2005. 81,196 0

873028 10 4|TSXGROUPINC.......... C | 03/30/2005. 10/27/2005. [NESBITT......coovvrmevrireriirnriirenns | e 400,000 | oo 12,421 ] 13,884 12,421 0

87425E 10 3| TALISMAN ENERGY INC ...| C [ 07/05/2005. 10/17/2005. | VARIOUS..........coocevimmvrvrmsvriirnens | 0000 7,300.000 | .......... 311,221 ] ........... 369,344 | ......... 311,221 0

878742 20 4|TECK COMINCOLTD ..| C | 04/18/2005. 06/08/2005. 234,502 0

879946 60 6|TELESYSTEM INTL WIRELESS .. C | 02/02/2005. 03/24/2005. | VARIOUS.........cccoccevmrimrrirerrnnns | er.....6,500.000 | ...........119,506 | ...........120,198 | ......... 119,506 0

891160 50 9| TORONTO DOMINION BK ONTARI C [ 06/23/2005. 08/15/2005. . 93,828 0

92733B 10 6|VINCORINTLINC ... C | 01/11/2005. 02/10/2005. .6,400.000 228,842 0 ).

985569 10 2| YELLOW PAGES INCI ... | C | 08/26/2005. 11/02/2005. 11,600.000 | ..........183,751 | ..........163,042 | ........ 183,751 0 ).

6899999. Total - Common Stocks - Industrial and Miscellaneous...........cccccvee wveres 7,866,551 0 ).

7299998. TOtAl = COMMON SHOCKS.... ...ttt ests eaessessssessesaessesssassssseasssesseseesess st see s s saeesebesseesesaseesessensessnssnssssnsssssessessssensessenessnsenessensssessenesessensesseses | seesen ] ;800,991 | 2evevr. 7,668,207 ] ... 7,866,551 0 )

7399999. Total - Preferred and COMMON SHOCKS............c.ovvvvveveeeeeeeveeeeieveveeeee eveereseseesessesssesessessesesesssssasesescseesesssssesessessesessesesncesssssneesescseesessessesessenescsenessesssssneesesecsersessessessssensensce | corerres 000,991 | vueror 7,668,207 | ... 7,866,551 0 )

7499999. Total - Bonds, Preferred and COMMON SHOCKS.......cuuiiuiiiiiiieiiisiiie oeiitiisesses st sttt esst sttt ekttt eninns | bienes 56,880,852 | ...... 56,517,898 | ....56,723,430 | ....ccoere0 | . (157,424) | o0 ] (157,424)] ............. 0 [ 0f.. (205,536) | ..... (205,536) | ...1,021,856 | ...394,360




soni sament o veyeer s AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets | Total Amount 9 10
CuUsIP Description Insurer Purposes and | Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification | Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock?) Assets Value Shares Qutstanding

Common Stocks
Other Affiliates
43384# 10 2|Hobbs Brook Management LLC
1799999. | Total - Common Stocks - Other Affiliates
1899999. | Total - Common Stocks..........ccc..c......
1999999. | Total - Preferred and Common Stock

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....448,628,919.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 4

1 2 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
|dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE

E14
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Annual Statement for the year 2005 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing aII SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non-
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for
g9 Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | How Amount Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Received Interest
U.S. Government Bonds - Issuer Obligations
USTREASURYNOTE [.......]....] 0711212005. [ Deutche [ 04130/2006 328,533 [ oo 200 il 330,000 [ 326,442
0199999. U.S. Government Bonds - ISSUEr OBlIGatioNS. . ....ooovvuuueiisiiiece s 328,533 0 2,090 0 (L] [ 330,000 326,442
0399999. Total - U.S. Government Bonds 328,533 0 2,090 0 0. 330,000 326,442
All Other Government Bonds - Issuer Obligations
CANADA GOVT [06/01/2006] ............ 2,052,135 | .......... P21 TORRIRTY [VTRTIRTRTIOROY IR 2,055,000 | .oooovrnnee 2,051,013
0499999. All Other Government Bonds - Issuer Obligations... 2,052,135 0 1,121 0 0f... 2,055,000 | ............. 2,051,013
1099999. Total - All Other GOVEINMENE BOMAS. ... .. ceeeirieiiries s iee st ee ettt ettt sttt st | snnessacneens 2,052,135 0 1,121 0 (V] [P 2,055,000 | .o 2,051,013
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
DAIMLER-CHRYSLER CDA FIN [ -gTC [ 06/21/2005..] VARIOUS [ 0512012006 1,914,000 |.
3999999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations. 1,914,000
4599999. Total - Industrial and Miscellaneous (UNffIlIALEA)............v.ovovereieeeeeeeeee ettt neesesssss s ssnsense s ensensssenssssssnees 1,914,000
Total Bonds
5499999. Subtotals - Issuer OblgatioNS. ........oooivvvwwissiiiiii 4,294,668
6099999, SUDLOLAIS = BONGS. ... ceeeerreess ettt ettt 4,294,668
Class One Money Market Mutual Funds
BLACKROCK PROVIDENT TEMPFUND INSTL oo | e | e 11/30/2005.. | BLACKROCK........corrvereeerereeneeereeeesnneenns 12/31/2006 | ........... 15,065,157 [ ..coveoeeeereeerrrneees o [ e [ e | v 15,065,151 | «.eeoeeee 15,065,151
DREYFUS CASH MGT NST SHARES 11/30/2005.. | DREYFUS 12/31/2006 | .......... 15,064,184 [ ....ooovvverrrrrren [ v [ v 15,064,184 | .......... 15,064,184
GOLDMAN SACHS FINANCE SQUARE MMF ... 11/30/2005..| GOLDMAN .1 12/31/2008] ........... 15,064,184 | ..o | L 15,064,184 | ...........15,064,184
8099999. Total - Class One Money Market Mutual Funds.. 0 0 0 0 |k XX | s 45193519 [ o0 | 0 XXX XXX
8299999. Total - Short-Term INVESIMENES.............o.oveeveeeeeeeeeeeeeeeee e veseeseneeseesennsssseensesssnensessensensesenensesnssnensensenenensensnsennensenee | ceererrere8DABB BT | ovvvrreerrrerern (V] (27,069) O o0 Lo b XXX | 49515254 | ......... 15927 | e 0 L XXX [LUXXX L
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch. DB-Pt. E-Sn.

E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

NONE
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Annual Statement for the year 2005 of the AFFIL'ATED FM INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
BANK OF AMERICA (LOSS PAYMENT) HARTFORD, CT....ooeveirricereirenineiseriecsseeessssssesnenns
BANK OF AMERICA (A/P CDR)....... . HARTFORD, CT..
JP MORGAN/CHASE............... . NEW YORK, NY......

XXX
XXX
XXX

ROYAL BANK (RES ACCT) .. TORONTO, ON, CAN.. . 142,645 | ... XXX
ROYAL BANK (USD ACCT)....cvuvvererrerrnirnrirereeiniins TORONTO, ON, CAN.. . 9,995 |.... XXX
ROYAL TRUST......c.ovtvvcrircrirrenee .. TORONTO, ON, CAN.. U SO IR (RN 242 XXX
0199999. Total - Open Depositories . e XXX 152,882 |.... XXX
0399999. Total Cash on Deposit. XXX XXX 152,882 |.... .12, ...(9,351, XXX

0599999. Total Cash

....1562,882 XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
5,717,026 | 4. ADIil...ovcveeireereerecirs | e, (9,219,138) | 7. July.... ....(2,741,720) [10. October.....
. 5. May... .(5,654,019) | 8. August....... 1,223,476 |11. November.
....................... 622,388 |9. September............... 12. December,

1. January....
2. February..
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st saementor e s ove. AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income

ve3

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits with the State of

Domicile for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama........ccoovivevieieesieeen,
2. AlasKa........ccoeivireereieeeee e
3. ANZONA....iee
4. Arkansas........ceeeeeeinieieennns
5. California......cccccveerreverieieriiennnns
6. Colorado
7. Connecticut .
8.  Delaware......ccccoevvererieirereierennns
9.  District of Columbia
10, Florida......ooeeeveeeeeeeeeeias
11.
12.
13.
14.
15.
16.
17.
18, Kentucky.......ocooeveeveiiereiciceeiis
19.  LOUISIANA......coererirrieireieeieie s
20.
21.  Maryland
22.  Massachusetts..........ccccouerrrrrrrnnnn,
23, Michigan.......ccocooeeriierienisneseines
24, MinNESOta.......coovvrerreirrreieierireenns
25, MiSSISSIPPi..rrverrirernireirriesierereninns
26, MiSSOU.....vovvevrevireierireisieisiseinnens
27.  Montana.......ccoueereenrneinereinnennns
28.  Nebraska........ccoevvieerrrerriirirnnnens
29. Nevada.......coooovvmrenrinenireninnnns
30. New Hampshire
31.  New Jersey .
32, New MeXIiCO........ovrvrrerrererrrranens
33, NeW YOrK...ooooveeeerieireesieens
34.  North Carolina........c.ccccvverrrrrenrennes
35, North Dakota.......ccceverrerriirerrrnnnnn
36.  ONi0..ocerererre s
37.  Oklahoma.......ccccvvrivmrrerierrerrnnnn. OK i B.....| Property & CasUaly........ccocererrereierseireieiseissisesissineinns | ererssssesssessessssns | ssssessssssessssssessessnnss | sveessensenes 299,622 | ..ovvrrrnns 302,883
38, Oregon......cccoeeeerreererenserennnen. OR | i B.....| Property & Casualty, Workers' COmpensation.............ccceee. | voermerrerrerneereeseiinns [ enneemsnsessessssssennnns | evevvesnsnnes 537,386 | .covvrrrernns 550,379
39.
40.
41,
42.
43.
44,
45,
46.
47.  \Virginia
48.  Washington.........ccccovvrrvenirsianenns
49, West Virginia.......oooveeveveeereererenen.
50.  WISCONSIN.....coeveerrirererrisisieeieinas
51, WYOMING...oorrereerneeieerereseeeeeees
52.  American Samoa....
53.
54.
55.
56.
57.
58.
5701, e
5702, e
5703, et
5798. Summary of remaining write-ins for
line 57 from overflow page.........cc...... 09,00 NN I XXX orietvrriseisnssnsisssssssssssssssssessessansses | sessnsssessessansnssenes (01 TR | N ISR (V] IR 0
5799. Total (Lines 5701 thru 5303+5798)
(Ling 57 abOVE)......ovoieeirieicerisiiias XXX XXX et sesseensesnees | ceeneenseesensensensanes (01 OO 1 ISR (V1 I 0
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	1 - Jurat Page
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E08.3 - Sch. D-Pt. 1
	E08.4 - Sch. D-Pt. 1
	E08.5 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E10.1 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E11.2 - Sch. D-Pt. 3
	E11.3 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E12.3 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E13.1 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. E-Pt. 1
	E24 - Sch. E-Pt. 2
	E25 - Sch. E-Pt. 3

